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% HEI/ NR M AR 7.0187, B L4325 H L 14bp, 2 REITTIHBONIE K.

O/N AL E-3.95~-3.25; T/N A #E-3.97~-3.5; S/N AT #E-11.4~-10.8;

1£-328.

HFRIARR, 65 BRACTE-645; 9s MAC1E-930, -933; 1y AlACTE-1212,

Spread J71fl, 3w*1s W3S FE-35.5; 1s*3s AT (E-213.5, -213; 3s*9s A #E-605.

Tenor Days Swap (Mid)
1w 7 -27
2w 14 -54
im 31 -116
2M 59 -217
3M 20 -329
6M 181 -644
9M 273 -938
1y 367 -1212
18M 546 -1695
2Y 731 -2205
3Y 1096 -3250
CNY CENTRAL PARITY RATE

CLOSING SPOT RATE

USD/CNY Spread Ref.

3w FACFE-80, -79.5; 1s AT fE-115.5, -115;

Forward(Mid) ASWAP PIPS
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