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% H Fixing EAE 7.2069, B E—2Z 5 H T 16 1> bp. A H, ZHHEK, R 8 E—22 5 H KIE_ETt.
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¥Gu, O/N A AE-18™-15.6. T/N A FE-5.67--5.25, S/N FXACE-5.44~-5.3, 1w {ACFE-38.27-37.9, 2w A FE-75.5~-75, 1s BACLE-162~-161. 2s

AZLE-337, -336.5. 3s {ACAE-501~497 .

h K IR, 6s BACE-1036~-1023. 9s [T fE-1585~-1580, 1y AT FE-2118~-2094, FEAHIULIE-2100.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -38 7.3001 0.2
2w 14 -75 7.2964 6
im 30 -161 7.2879 4
2M 62 -337 7.2702 13
3M 91 -497 7.2542 8
6M 183 -1026 7.2013 14
9M 275 -1572 7.1467 23
1y 365 -2100 7.0939 22
18M 548 -2940 7.0099 20
2y 730 -3600 6.9439 40
3Y 1098 -5000 6.8039 -50
CNY CENTRAL PARITY RATE 7.2069

CLOSING SPOT RATE 7.3039

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -176.5 -336.5 -865.5 -1411.5 -1939.5
2M -160 -689 -1235 -1763
3M -529 -1075 -1603
6M -546 -1074
oM -528

Fx Swap Curve
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