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4-H Fixing A 7.1382, B bL—x 5 H L 37 4 bp. & H, THEEER, & AR - —22 5 H/ME T 2.

fHif, O/N FNALA(E-18.3~-17.6. T/N A E-5.88~-5.75. S/N JHAZ{E-5.84~-5.8. 1w MAZ(E-40.3. 1s IATAE-172.57171. 2s ACFE-335~-332, 3s A
{£-480~-479.

IR, 6s BAZAE 913.57-910. 9s A E-1327. 1y B AC1E-1740, RALILAE-1743,

KIARR b, 2y F%2-3020. 3y F42-4130.

Spread I, 3*6s lACE-432. 6*9s ATHE-413. 9*%12s AT AE-415. 2*3y AT E-1110.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -40 7.1786 -0.45
2w 14 -80 7.1746 0

im 31 -173 7.1653 -1.2
2M 63 -335 7.1491 3

3M 92 -480 7.1346 2.8
6M 184 -914 7.0912 -7
9M 273 -1331 7.0495 -3
1y 365 -1742 7.0084 -7
18M 553 -2440 6.9386 -35
2y 730 -3010 6.8816 -40
3Y 1098 -4120 6.7706 -45
CNY CENTRAL PARITY RATE 7.1382

CLOSING SPOT RATE 7.1826

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -162.3 -307.3 -741.3 -1158.3 -1569.3
2M -145 -579 -996 -1407
3M -434 -851 -1262
6M -417 -828
oM -411

Fx Swap Curve
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