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A HZETo/ N RN’ 7.1055, B E—AN3E 5 H R 34bp, SHIBRIEMN B L —2 5 HA BT L47,
ON A 1E-36™-25; TN ilACHE -5.1~-4.5 ; SN A -20.8~-19.5 2 [i],
1w FASHE-34 AT E; 1S RERACIE-142.9, -141 WIfIE; 3s BACHE -393 HIfZHE ;

RIHIR, 65 BACTE -703  Bffilt; 9s ACAE -1016 PIfT; 1Y RASTE -1325 I E ;

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -34 7.1152 2.15
2w 14 -69 7.1117 2
im 31 -141 7.1045 6.4
2M 61 -268 7.0918 4
3M 94 -391 7.0796 1.5
6M 182 -705 7.0481 8
9M 273 -1017 7.0170 17.5
1y 368 -1318 6.9868 16
18M 549 -1815 6.9371 25
2y 732 -2300 6.8886 20
3Y 1096 -3175 6.8011 35
CNY CENTRAL PARITY RATE 7.1055

CLOSING SPOT RATE 7.1186

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -127 -249.5 -564 -875.5 -1177
2M -122.5 -437 -748.5 -1050
3M -314.5 -626 -927.5
6M -311.5 -613
M -301.5

Fx Swap Curve
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