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A HEIT/NRTFEMNR 7.1027, 8 E—DN 5 H T 29bp, 4 REIHHIHENIEER.
O/N WA FE-5.7~-5.4; T/N ACHE-5.72~-5.53; S/N A LE-5.43~-5.4; 1w A AE-37.
K HARR, 6s BACHE-776, -778; 1y AC{E-1455.

Spread /7, Jo

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -37 7.1126 1.1
2w 22 -96 7.1067 8
im 30 -152 7.1011 -5.9
2M 61 -288 7.0875 6
3M 91 -422 7.0741 7
6M 181 -777 7.0386 8
9M 273 -1118 7.0045 20
1y 365 -1435 6.9728 25
18M 546 -1920 6.9243 40
2y 730 -2370 6.8793 50
3Y 1097 -3300 6.7863 75
CNY CENTRAL PARITY RATE 7.1027

CLOSING SPOT RATE 7.1163

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -136 -270 -625 -966 -1283
2M -134 -489 -830 -1147
3M -355 -696 -1013
6M -341 -658
M -317

Fx Swap Curve
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