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4-H Fixing A 7.0990, B L—x 5 H L 16 1~ bp. & H, THEEER, F ARSI - —22 5 H KiE T .

¥um, O/N FACAE-15~-11.6. T/N ACLE-4.58™-4.35, S/N KA HE-4.55~-4.4, 1w NACLE-36.37-36. 2w [32-63.5. 3w 3 FE-94.7~-94.5, 1s AT LE-
131129, 2s A TE-261~-259, 3s A #E-379~-378.

PIHRR, 65 A TE-712~-705. 9s i AZ7E-1010~-1000, 1y A2 1E-1290~-1270.

Spread J71fl, 1w*2w A TE-27. 2w*3w A TE-31.2, 3*9s iAZ1E-629, 9*12s filiAZ-279~-273.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 8 -36 7.1099 -4.4
2w 14 -63 7.1072 -1
im 30 -129 7.1006 1.3
2M 62 -260 7.0875 2

3M 92 -379 7.0756 -4.17
6M 183 -712 7.0423 -16
9M 273 -1009 7.0126 -24
1y 365 -1286 6.9849 -27
18M 548 -1770 6.9365 -40
2y 730 -2225 6.8910 -75
3Y 1098 -3100 6.8035 -50
CNY CENTRAL PARITY RATE 7.0880

CLOSING SPOT RATE 7.1135

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -131.3 -250.47 -583.3 -880.3 -1157.3
2M -119.17 -452 -749 -1026
3M -332.83 -629.83 -906.83
6M -297 -574
oM -277

Fx Swap Curve
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