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4~ H Fixing FE1E 6.7808, B L —x % H T4 T 46 4~ bp. & HSAWIRIE M8 E—32 5 HAE BT N

KGu, O/N FERACIE-4.8~-4.4, T/N FERAIAE-13.95~-13.7 I E . S/N EERAZAE-4.7-4.57 (I B . 1w BACLE-32.5, -32.6, -32.85 &V H.
2w ACAE-70.5 I B . 3w RACTE-98 [N B . 1s iACHE-144, -144.2, -144.5 541 HE . 2s AT HE-296, -296.8 257 B . 3s AC{E-434, -435, -435.5
AT E . As AT AE-579 WA B . 5s iAC(E-734.5, -735.5, -736 2 &

KPR, 6s BAC7E-880, -881 &5V H . 9s ACTE-1316, -1317 S5 H . 1y BRACFE-1770, -1771.5, -1773 Sfi &,

Spread J71fl, 1*2w MAC(E-37.5 251 E . 5*%6s MACIE-145 I B .

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -33 6.7206 -0.52
2w 15 -71 6.7168 -5
im 31 -145 6.7094 -0.5
2M 63 -297 6.6942 -13
3M 92 -436 6.6804 6.9
6M 184 -882 6.6357 2
9M 273 -1318 6.5921 0

1y 365 -1773 6.5466 10
18M 549 -2675 6.4564 5

2y 731 -3565 6.3674 5

3Y 1096 -5285 6.1954 -5
CNY CENTRAL PARITY RATE 6.7808

CLOSING SPOT RATE 6.7239

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -151.8 -290.7 -736.9 -1173.2 -1628.17
2M -138.9 -585.1 -1021.4 -1476.37
3M -446.2 -882.5 -1337.47
6M -436.3 -891.27
oM -454.97

Fx Swap Curve
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