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A HET/NRTFENR 6.7411, B LE— 15 H L 12bp, & RIEEMTHENIEEK.
O/N JNAZHE-4.7~-4.6; T/N JRAZAE-38~-34; S/N JKACHE-4.84~-4.82; 1s JHAZ-157.2~-156.7; 2s [KAZTE-312; 3s A (E-485.5~-484.5,

KHARR, 65 BACE-998; 1y A #E-2136.5, -2146.

Spread /1, JGo

Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -34 6.7003 4.95
2w 14 -68 6.6969 1
im 32 -159 6.6878 -11.3
2M 61 -312 6.6726 1
3M 92 -486 6.6552 -2
6M 182 -998 6.6039 -5
9M 273 -1557 6.5480 -10
1y 365 -2141 6.4896 -22
18M 550 -3325 6.3712 -55
2Y 733 -4455 6.2582 -55
3Y 1097 -6615 6.0422 -85
CNY CENTRAL PARITY RATE 6.7411
CLOSING SPOT RATE 6.7037

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -152.7 -326.7 -839.2 -1398.14 -1981.75
2M -174 -686.5 -1245.44 -1829.05
3M -512.5 -1071.44 -1655.05
6M -558.94 -1142.55
oM -583.61

Fx Swap Curve
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