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ON M-5 3£%-4.9; TN M-3545%1-38, J53K[R]-36.2; SN 7£-5.03~-5 Z AR FI AT . 1W BACAE-34.9; 2W ACTE-68. 1S A 1E-156.5~-156 Z [f], AL
WK E-156.2 BT 2S SR [A] s AS £E-290~-287 2 [i]; 3S FAZfE-433~-431 2 ] .

RRHARR, 6S RIA N AZ 7E-846™-845.2 2 [0]; 9S ACTE-1286; 1Y AACFE-1615,

Spread JiHI, 2W*1S A E-88. -88.2, 2*3S [ ACTE-145, 3*6S AT TE-413, 6*12S Al CTE-769.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -35 6.8294 1
2w 14 -68 6.8261 2

im 33 -156 6.8173 -16.2
2M 61 -289 6.8041 2

3M 92 -433 6.7897 1.5
6M 184 -846 6.7483 -1
9M 286 -1288 6.7041 -54
1y 365 -1616 6.6713 -4
18M 551 -2400 6.5929 -30
2y 733 0 6.5194 -45
3Y 1097 -4600 6.3729 -50
CNY CENTRAL PARITY RATE 6.8608

CLOSING SPOT RATE 6.8329

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -132.3 -276.3 -689.8 -1131.8 -1459.8
2M -144 -557.5 -999.5 -1327.5
3M -413.5 -855.5 -1183.5
6M -442 -770
oM -328
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