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% H Fixing EAE 7.1419, B E—2Z 5 H Ll 34 P bp. A H, ZEGEEK, SR E—Z 5 HHZET)L.

kG, OJN FRAZ#E-16.2~-15.8. T/N FXACAE-5.8~-5.4, S/N HAZLE-5.64~-5.4, 1w KACLE-37~-36.3. 2w HACHE-74. 1s FRATFE-165~163.5. 2s RACLE-
329.5~-326, 3s WA LE-469~-465. 5s A AE-759.5~-756,

K HARR, 6s BACHE 902~-890. 9s FAC(E-1328~1312. 1y FACAE-1755~-1740, JE#LW(E-1755.
Spread I, 2*3s fliAC7E-140. 3*6s A (E-432. 6%9s AT TE-423,

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -37 7.1642 -0.83
2w 14 -74 7.1605 -1
im 31 -164 7.1515 -2.5
2M 63 -326 7.1353 -2
3M 92 -468 7.1211 -5
6M 184 -900 7.0779 3
9M 274 -1327 7.0352 7

1y 365 -1756 6.9923 7
18M 549 -2410 6.9269 10
2y 730 -2940 6.8739 10
3Y 1096 -4055 6.7624 45
CNY CENTRAL PARITY RATE 7.1419

CLOSING SPOT RATE 7.1679

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -162 -304 -736 -1163 -1592
2M -142 -574 -1001 -1430
3M -432 -859 -1288
6M -427 -856
oM -429

Fx Swap Curve
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KERBGIHHPAR. HIFITLNEREZRE AT BRI AL IGE, 5 B AR AN AR N SEM e TR BORBUERA 2 S AR IR . EIWEEER, AF]
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