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4H Fixing 1L 7.0550, % L—2ZZ H TN 33 M bp. S H, HIEEK, & HARICEAN B - —22 5 H KilE Eiik.

K9, OJN FRAZHE-13.5~-13. T/N FRACHE-4.55~-4.42, S/N FRACHE-4.46~-4.42., 1w JRAZFE-31.1~-30.9, 2w RACLE-43~-42.7, 3w BACHE-71.7. 1s AT HE-
112.5~-112. 2s J{AZAE-229~-228, 3s R AZLE-339~-335, 55 AL FE-569~-567

PIHIR, 65 A TE-680~-665. 9s i AZ1E-985~-965., 1y KA 1E-1240~-1229.
Spread J7THl, 3*6s-331.6~-331.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -31 7.0379 0.26
2w 14 -43 7.0367 0
im 31 -113 7.0297 0
2M 63 -229 7.0182 0
3M 920 -336 7.0074 0
6M 182 -669 6.9742 0
9M 274 -964 6.9446 0
1y 365 -1228 6.9182 0
18M 547 -1725 6.8685 0
2y 730 -2240 6.8170 0
3Y 1099 -3220 6.7190 0
CNY CENTRAL PARITY RATE 7.0550

CLOSING SPOT RATE 7.0410

USD/CNY Spread Ref

2M 3M 6M 9M 1y
iM -115.5 -223.49 -555.5 -851 -1115
2M -107.99 -440 -735.5 -999.5
3M -332.01 -627.51 -891.51
6M -295.5 -559.5
M -264

Fx Swap Curve
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