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% BT/ NR TR 7.0006, #4325 H i 45bp, 2 REITTIZHBONIE K.

O/N FRACHE-4.25~-3.8; T/N AT 1E-4.12~-3.88; S/N AT 1E-3.97~-3.85; 1w FACLE-27; 3w FACFE-80; 1s AT FE-116, -117; -117.1; 2s NAC(E-214,
-216; 3s ACLE-326, -325, -322; 4s ACAE-433, -432, -431.

IR, 65 BACTE-642, -640, -639; 9s iACFE-940; 1y iAZE-1225.5, -1224.

Spread J71H, 1s*2s AC7E-98; 3s*4s M AC(E-106; 65*9s ¥ A2 E-298.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -28 6.9575 -0.79
2w 14 -53 6.9550 -2
im 33 -116 6.9487 -1.3
2M 60 -215 6.9388 -2
3M 90 -325 6.9278 -8
6M 181 -640 6.8964 -8
9M 273 -938 6.8665 -9
1y 365 -1221 6.8382 -9
18M 546 -1755 6.7848 -15
2y 732 -2260 6.7343 -10
3Y 1096 -3300 6.6303 0
CNY CENTRAL PARITY RATE 7.0006

CLOSING SPOT RATE 6.9603

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -99 -209 -523.5 -822 -1105
2M -110 -424.5 -723 -1006
3M -314.5 -613 -896
6M -298.5 -581.5
oM -283

Fx Swap Curve
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