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% H Fixing £ 7.0928, B E—225 H Ll 10 1> bp. A H, ZEGHEEK, BRI 8 E—22 5 H/NME T 2.

K9, OJN FRAZHE-17.4~-16. T/N ACLE-5.47-4.95, S/N A HE-5.37-5.1, 1w {AZFE-32.9%-32.7. 2w JHAC-69. 1s FMAZAE-141.5~-141. 2s AT LE-
270, 3s JRACTE-386.
FIHRR, 65 A TE-705~-702, 9s I AZ1E-1000, 1y FAZ{E-1275~-1270,

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -33 7.1197 -0.72
2w 15 -69 7.1161 -5
im 31 -141 7.1089 1.7
2M 62 -270 7.0960 3

3M 92 -387 7.0843 -4
6M 182 -704 7.0527 3
9M 273 -1002 7.0228 3

1y 365 -1270 6.9960 0
18M 547 -1745 6.9485 0

2y 730 -2200 6.9030 0

3Y 1098 -3100 6.8130 0
CNY CENTRAL PARITY RATE 7.0928

CLOSING SPOT RATE 7.1230

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -128.7 -245.7 -562.2 -860.7 -1128.7
2M -117 -433.5 -732 -1000
3M -316.5 -615 -883
6M -298.5 -566.5
oM -268

Fx Swap Curve
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