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A HETo/ NRT A a4k 7.1855, ¢ E—A22 5 H Lif 10bp, 4 RKisEHIH A% K.

O/N HAETE-6~-5.4; T/N J3CfE-5.48~-5.3; S/N AZTE-5.52~-5.5; 1w A{AC1E-38.2; 3w fKACTE-113.18; 3s AL 1E-503.
K HARR, 6s BACAE-1009, -1011; 1y FACAE-2075.

IR, .

Spread J71H, 9s*1y AC7E-545; 6s*1y AAC1E-1070, -1066, -1062; 65*18s A2 1E-1926; 12s5*18s J% A2 1E-860.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -38 7.1800 -0.81
2w 14 -76 7.1762 -1
im 30 -162 7.1676 -2.5
2M 61 -332 7.1506 3

3M 92 -502 7.1336 -4
6M 183 -1010 7.0828 -14
9M 273 -1533 7.0305 -23
1y 365 -2073 6.9765 -29
18M 548 -2940 6.8898 -70
2y 730 -3595 6.8243 -80
3Y 1097 -4755 6.7083 -155
CNY CENTRAL PARITY RATE 7.1855

CLOSING SPOT RATE 7.1838

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -170 -340 -848 -1371 -1911
2M -170 -678 -1201 -1741
3M -508 -1031 -1571
6M -523 -1063
M -540
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KERBGIHHPAR. HIFITLNEREZRE AT BRI AL IGE, 5 B AR AN AR N SEM e TR BORBUEA 2 S AR IR . EIWEEER, AF]
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