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4 H Fixing FE1E 7.2092, 3% L—x % H EFT 26 4~ bp. & HSWIRIE M8 E—32 5 HE BT %

¥, O/N FEHAZFE-5.55.1c T/N FEERAIAE-16~-14 [ E . S/N FERAZLE-5.1~-4.9 NI H . 1w A FE-35.5, -35.2, -35 2547 B . 1s AT TE-
158, -157, -156.5 25V B . 2s MACTE-338.5, -338 Z5{i B . 3s MAC(E-490, -489, -488, -487 ZHfH .

K HIPR, 6s B3C7E-1035, -1038, -1040, -1037 Z5f7 B . 9s A E-1620, -1613, -1611, -1610, -1605 27 H . 1y AT FE-2160, -2169, -2165, -
2155, -2147, -2153, -2145, -2142 Z5{i & .

Spread J71fl, 3*12s W{AZE-1658 ML E . 6*9s B ACTE-575, -574 TEf7E . 9*12s BAC(E-550 AL E .
FBR IR, 18s AT TE-3030, -3000 HINZE . 2y AT LE-3700 KIS E .

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -35 7.3394 0.98
2w 14 -72 7.3357 0
im 31 -158 7.3272 5.5
2M 61 -337 7.3092 -12
3M 91 -489 7.2940 -3.2
6M 186 -1032 7.2397 11
9M 276 -1601 7.1828 -11
1y 367 -2142 7.1287 -17
18M 550 -3000 7.0429 15
2y 731 -3700 6.9729 0
3Y 1096 -4950 6.8479 0
CNY CENTRAL PARITY RATE 7.2092

CLOSING SPOT RATE 7.3429

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -179.6 -331.4 -874.5 -1443.5 -1984.5
2M -151.8 -694.9 -1263.9 -1804.9
3M -543.1 -1112.1 -1653.1
6M -569 -1110
M -541

Fx Swap Curve
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