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% H Fixing 1t 7.1586, W L—ZH FH 411 bp. 5H, THIGEL, FHARBEME L—22 5 H KiE LT

¥, O/N FNAZAE-3.5~+5. T/N FACHE-5.27~-4.85. S/N BACHE-5.257-4.95, 1w AT FE-36.2~-35.5, 1s ACLE-167~-164. 3s B3 E-500™~-497.

K WIPR, 6s BACAE 943~-928., 9s HACE-1395~1375. 1y AT fE-1893~-1870, JEALINTE-1865.
Spread [, 9*12s WiAC1E-502, -495. 6*12s F{ACTE -954~-941,

Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -36 7.1620 1.36
2w 14 -71 7.1585 0
im 33 -164 7.1492 -10
2M 62 -313 7.1343 4
3M 929 -495 7.1161 7.02
6M 187 -925 7.0731 14
9M 274 -1368 7.0288 18
1y 365 -1866 6.9790 17
18M 551 -2635 6.9021 25
2Y 730 -3220 6.8436 -20
3Y 1097 -4400 6.7256 -25
CNY CENTRAL PARITY RATE 7.1586
CLOSING SPOT RATE 7.1656

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -149 -331 -761 -1204 -1702
2M -182 -612 -1055 -1553
3M -430 -873 -1371
6M -443 -941
oM -498

Fx Swap Curve
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