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% H Fixing £1£ 6.9007, ¥ E—22% H M T 117 4 bp. 5 HAWIRBE AL 25 AP~ 4 HAZSBRBERER

i, O/N FERAZAE-4.5~-3, T/N FEREAAE-13.15~-12.8 A E . S/N FERA(E-4.35~-4.21 I B . 1w A TE-30, -29.9, -29.85 547 & .
2w AT FE-60 AT B . 1s A FE-127.5, -127, -127.4, -127.9, -128 Z5fVH . 2s ACTE-263, -263.5 Z5f 7 H . 3s 3T 7E-380, -381, -380.5, -382, -
382.5, -384 ZfvH.

KW, 6s BACFE-756, -755, -754, -752 2547 . 9s iAC/E-1080, -1083, -1085, -1087 ZEfiH . 1y A fE-1375, -1378, -1385, -1384, -
1388 Ff E .

Spread J71fl, 3*6s MAC(E-373, -372 AL E . 6*12s BACAE-621, -628, -630 AL E .

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -30 6.8973 -0.22
2w 14 -60 6.8943 0

im 31 -128 6.8875 3.2
2M 63 -264 6.8740 -11
3M 92 -382 6.8621 5.5
6M 184 -752 6.8251 3
9M 275 -1088 6.7915 -12
1y 365 -1390 6.7613 -20
18M 549 -1960 6.7043 -40
2y 731 -2535 6.6468 -35
3Y 1096 -3750 6.5253 -90
CNY CENTRAL PARITY RATE 6.9007

CLOSING SPOT RATE 6.9003

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -135.5 -254 -623.67 -960 -1262
2M -118.5 -488.17 -824.5 -1126.5
3M -369.67 -706 -1008
6M -336.33 -638.33

oM -302



Fx Swap Curve
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