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FK-HARE, 65 M-850 3L Fit-847. -845. -843.8; 9S AKAZFE-1233.
ABE IR, 18S FAC7E-2190.

Spread J71H, 1*2S JKAZTE-150, 6*9S JKAZTE-390.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -37 7.1585 1.5
2w 14 -75 7.1548 2
im 32 -167 7.1455 2.5
2M 63 -318 7.1305 -6
3M 91 -451 7.1172 8.5
6M 182 -850 7.0772 11
9M 273 -1239 7.0383 14
1y 367 -1620 7.0002 8
18M 546 -2190 6.9432 20
2y 732 -2700 6.8922 50
3Y 1098 -3750 6.7872 50
CNY CENTRAL PARITY RATE 7.1108

CLOSING SPOT RATE 7.1622

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -150.3 -283.3 -682.8 -1071.8 -1452.8
2M -133 -532.5 -921.5 -1302.5
3M -399.5 -788.5 -1169.5
6M -389 -770
oM -381
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