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4-H Fixing AE 7.1848, B L—xZH T 59 1 bp. & H, ZTHAGEK, F ARSI - —22 5 H/ME T .

K, O/N BAZTE-11~-2. T/N RAZAE-5~-4.6. S/N FEAZAE-5.37-5.25, 1w A TE-37. 1s RACAE-177. 3s AT FE-500. 5s %A {E-685~-683.

FRHIBR, 65 BACFE-1004~-1000. 9s AT E-1514. 1y [HAC{E-2060~-2045, JEALNAE-2057.

Spread |-, 6*12s A2t -1055~-1040,

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -37 7.1916 0.31
2w 14 -75 7.1878 0

im 33 -176 7.1777 -16.09
2M 61 -328 7.1625 6

3M 92 -500 7.1453 0

6M 183 -1004 7.0949 -3

9M 273 -1519 7.0434 -6

1y 365 -2062 6.9891 -10
18M 548 -2860 6.9093 40

2y 730 -3520 6.8433 -25
3Y 1097 -4715 6.7238 25
CNY CENTRAL PARITY RATE 7.1848

CLOSING SPOT RATE 7.1953

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
im -151.91 -323.91 -827.91 -1342.91 -1885.91
2M -172 -676 -1191 -1734
3mM -504 -1019 -1562
6M -515 -1058
IM -543
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