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HfTHE . 5s ACAE-712, -712.5 254 B
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Spread J71fl, 1*2s AZ1E-139 A7 B . 5*6s MACAE-133.5 HIf & .

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 8 -37 6.7162 -4.04
2w 14 -64 6.7135 1

im 30 -136 6.7063 4.9
2M 60 -275 6.6924 6

3M 91 -421 6.6778 16.4
6M 179 -846 6.6353 17
9M 270 -1298 6.5902 14.5
1y 365 -1770 6.5429 12
18M 547 -2670 6.4529 -90
2y 731 -3560 6.3639 0

3Y 1096 -5290 6.1909 0
CNY CENTRAL PARITY RATE 6.7840

CLOSING SPOT RATE 6.7199

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -138.61 -284.7 -709.7 -1161.2 -1633.7
2M -146.09 -571.09 -1022.59 -1495.09
3M -425 -876.5 -1349
6M -451.5 -924
oM -472.5
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