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% H Fixing /£ 6.8975, B bE—Z 5 H LT T 66 4 bp. 4 H & MIRBAAN L —3 5% HA i PR

¥Gum, O/N FERACHE-4.6~4.3, T/N EEAIAE-13.6~-13.35 (I B . S/N EERAZFE-4.45~-4.37 (I B . 1w RASE-31.5, -31.2, -31.1, -31%%
8. 2w A LE-64.8 I E . 1s AT LE-135, -136, -136.5, -136.2, -137 {18 . 2s AT (E-278.5, -279, -280 Z5fiH . 3s AT fE-397, -399, -
399.5, -401 27 . 4s RATLE-530 I E .

KW, 6s BACFE-793, -796, -795 2547 H . 9s A FE-1165, -1172, -1170, -1168 Z5fi & . 1y AC{E-1500, -1505, -1510.5, -1512, -1519, -
1524, -1522, -1520 &40 H .

Spread J7Ii, 1s*ly WACAE-1375, -1374 (NI E . 3*6s MACAE-395 FUALE . 9*12s AT E-352 AL E .

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -31 6.8982 -0.01
2w 15 -65 6.8948 -5
im 31 -137 6.8876 -3.46
2M 64 -281 6.8732 -19
3M 92 -402 6.8611 -1.2
6M 184 -796 6.8218 -19
9M 275 -1172 6.7841 -40
1y 365 -1520 6.7493 -49
18M 549 -2225 6.6788 -90
2y 731 0 6.6113 -100
3Y 1096 -4200 6.4813 -200
CNY CENTRAL PARITY RATE 6.8975

CLOSING SPOT RATE 6.9013

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -143.9 -265.4 -658.7 -1035.2 -1383.2
2M -121.5 -514.8 -891.3 -1239.3
3M -393.3 -769.8 -1117.8
6M -376.5 -724.5

M -348



Fx Swap Curve
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