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4-H Fixing X 7E 6.8959, B L—x % H LEH T 42 4 bp. & HEWRIKE M E—2 5 HE N, 5 HAZEBIEK.

fHui, O/N FERNACAE-4.3%4.1, T/N FEERRZIE-12.85~-12.35 AL B . S/N FEERASAE-4.3~-4.2 (AL E . 1w A E-30, -29.95, -29.9 (i H& .
2w FRAZFE-59.5 A B . 3w FACAE-90.2, -90.3 M B . 1s AC(E-129, -128.8, -128.7, -128.9, -128.5, -128.2 £V 'E . 2s AT(E-262, -261 &4
B 3s A 7E-382, -381.6, -381, -380 ZfE. 4s WACFE-503, -502 HIfE .

PRIHIR, 65 BACTE-752, -750, -749, -748.6, -745 S5V E . 9s AL TE-1099, -1095, -1093, -1090 547 & . 1y WAL (E-1423, -1422, -1421, -
1420, -1419, -1415, -1412, -1410 S5 &

Spread J71fl, 3w*1s BACTE-38.5 MIf7 B . 3*6s WACAE-367, -366 HINIE . 9%12s AT FE-323, -322, -320 I E . 6%12s ACFE-667, -665 HINIHE .

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -30 6.8722 -0.8
2w 14 -60 6.8692 -2
im 31 -128 6.8624 -2
2M 63 -261 6.8491 -11
3M 92 -380 6.8372 4.4
6M 184 -745 6.8007 -2
9M 275 -1088 6.7665 -12.5
1y 365 -1409 6.7343 -24
18M 549 -2040 6.6712 -65
2y 731 -2625 6.6127 -65
3Y 1096 -3875 6.4877 -170
CNY CENTRAL PARITY RATE 6.8959

CLOSING SPOT RATE 6.8752

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -132.8 -251.4 -616.8 -959.3 -1280.8
2M -118.6 -484 -826.5 -1148
3M -365.4 -707.9 -1029.4
6M -342.5 -664

oM -321.5



Fx Swap Curve
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