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¥Gu, O/N FNAZAE-14.3~-13. T/N AT FE-4.957-4.85, S/N AL FE-4.97-4.85, 1w AT FE-33.80 2w AT FE-660 1s AT FE-137.5~-137, 2s FACLE-

268.5. 3s AT AE-406~-404.5, 4s N3 {F-493.5~-492,
K HARR,  6s BACAE-728~-722. 1y AACE-1312~-1298.
Spread J71fl, 3*6s 3 FE-318.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -34 7.0973 0.29
2w 14 -66 7.0941 0
im 30 -138 7.0870 -1
2M 63 -270 7.0737 3
3M 98 -407 7.0600 5
6M 181 -728 7.0279 3
9M 273 -1035 6.9972 4
1y 365 -1315 6.9692 -9
18M 546 -1800 6.9207 0
2y 730 -2290 6.8717 5
3Y 1098 -3250 6.7757 -25
CNY CENTRAL PARITY RATE 7.0825

CLOSING SPOT RATE 7.1007

USD/CNY Spread Ref.

2M 3M 6M oM
iM -132.5 -269.5 -590.5 -897.5
2M -137 -458 -765
3M -321 -628
6M -307
9Mm
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