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A HZFEIT/NR TN 6.7882, i E— M35 H T 18bp, FIHBRKA N8 F—28 5 H &G AT -
ON f{3Z1E-4.5. 4.6; TN ACFE-4.43; SN AACFE-13.5. -13.51. 1S JRACAE-142; 25 ACFE-283.5.
PR HARR, T b 6S iAZ1E-893~-892 Fffilr; 9S WTE-1325.5 ffilr; 1Y BAZE-1798.5~-1797 FfHiT .

Spread J7[H, 1*2S ACTE-141.2.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -32 6.7424 0.05
2w 14 -64 6.7393 1
im 31 -142 6.7314 4.7
2M 61 -284 6.7173 1
3M 94 -442 6.7014 -8.1
6M 186 -893 6.6563 8
9M 273 -1326 6.6131 6.5
1y 367 -1798 6.5659 5
18M 549 -2710 6.4746 0
2y 731 -3600 6.3856 32
3Y 1096 -5305 6.2151 -15
CNY CENTRAL PARITY RATE 6.7882

CLOSING SPOT RATE 6.7456

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -141.2 -299.8 -750.7 -1183.2 -1655.2
2M -158.6 -609.5 -1042 -1514
3M -450.9 -883.4 -1355.4
6M -432.5 -904.5
oM -472
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