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4 H Fixing E1E 7.0864, B F—x % H EFHT 214 bp. & HSWIRWEE M8 E—22 5 HE AT FF&E.
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Spread J7MHl, 1*2w A{AZ1E-30.4 47 HE .

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -32 7.1075 -0.3
2w 14 -62 7.1045 1
im 30 -130 7.0977 -6.5
2M 63 -262 7.0845 -4
3M 92 -375 7.0732 -7
6M 184 -696 7.0411 -24
9M 273 -985 7.0122 -23
1y 365 -1259 6.9848 -36
18M 549 -1730 6.9377 -45
2y 730 -2150 6.8957 -20
3Y 1096 -3050 6.8057 25
CNY CENTRAL PARITY RATE 7.0864

CLOSING SPOT RATE 7.1107

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -132 -245 -566 -855 -1129
2M -113 -434 -723 -997
3M -321 -610 -884
6M -289 -563

IM -274



Fx Swap Curve
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