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A BT/ NR M AR 7.0523, B L4325 H i 49bp, @ REMITTIZHBONIE K.

O/N J§AZ#E-4.87~-4.2; T/N RACLE-9~-8.68; S/N ACLE-13.04~12.93; 2w AT AE-41.7; 3w RATHE-71; 1s AT HE-111.4~-111;

RAZLE-329.

IR, 65 BAC7E-656, -653, -650, -645; 1y lAZ7E-1200.

Spread J7 1, 2s*3s AC7E-105.

Tenor Days Swap (Mid)

1w 10 -25 7.0262
2W 14 -42 7.0246
im 31 -111 7.0176
2M 62 -220 7.0067
3M 20 -320 6.9968
6M 182 -645 6.9642
9M 276 -938 6.9349
1y 367 -1194 6.9093
18M 549 -1690 6.8597
2Y 731 -2175 6.8112
3Y 1096 -3170 6.7117
CNY CENTRAL PARITY RATE 7.0523
CLOSING SPOT RATE 7.0287

USD/CNY Spread Ref.

Forward(Mid) ASWAP PIPS
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2s AT AE-224~-219; 3s
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