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% HETT/ NR T AR 6.8943, B E—432 5 H R i 98bp, 2 REMITTIHHBONIHEK.

O/N FRACE-4.38~-4.05; T/N A FE-4.4~-4.28; S/N FRACHE-4.4~-4.32; 1w AL AE-30.6, -30.5; 1s FACAE-139, -139.6, -139.5; 2s A (E-265.8, -
265.5; 3s RACTE-404, -402; 4s RACAE-541, -537.

K HIPR, 65 BACTE-805, -800; 9s iACE-1194, -1185; 1y A3 (E-1568, -1567, -1565, -1560, -1555, -1550, -1544.

Spread Jj [, 1w*4s [{AZ{E-510.5; 2s*3s A {E-136, -135; 65*9s A (E-389, -385; 6s*1y KA {E-743.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -31 6.8847 0.3
2w 14 -61 6.8817 1
im 32 -139 6.8738 5.5
2M 61 -265 6.8612 9
3M 92 -401 6.8476 7
6M 186 -803 6.8074 22
9M 277 -1186 6.7691 33
1y 365 -1552 6.7325 44
18M 550 -2300 6.6577 60
2y 732 0 6.5907 81
3Y 1096 -4295 6.4582 105
CNY CENTRAL PARITY RATE 6.8943

CLOSING SPOT RATE 6.8877

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -125.8 -261.7 -663.7 -1046.7 -1412.7
2M -135.9 -537.9 -920.9 -1286.9
3M -402 -785 -1151
6M -383 -749
oM -366
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