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A HET/ NR T AR 6.9194, B L4325 H i 29bp, @ REITTIZBONIE K.

O/N RAZFE-6.57-5.9; T/N ACFE-4.86~4.79; S/N [RAZ(E-4.84~-4.8; 1w KATFE-32.97-32.8; 2w JMASAE-64.4~-64; 3w AL FE-95.5; 1s {AZLE-153.5,
153.4, -153.2; 3s FNAC(E-402, -403.

R AR, 65 BACFE-821, -822, -824.5; 9s iAC{E-1194, -1193; 1y FAZfE-1558, -1557,

Spread J71H, 2w*1s JKAZTE-89; 3s*6s ACTE-421; 9s*1y ACTE-366, -364.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -33 6.9048 -0.11
2w 14 -64 6.9017 1

im 34 -153 6.8928 4.15
2M 61 -271 6.8810 0
3M 91 -403 6.8679 2
6M 189 -822 6.8259 11
9M 277 -1194 6.7887 23
1y 365 -1558 6.7523 29
18M 554 -2350 6.6731 40
2y 732 0 6.6041 60
3Y 1096 -4450 6.4631 0
CNY CENTRAL PARITY RATE 6.9194

CLOSING SPOT RATE 6.9081

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -117.95 -249.45 -668.95 -1040.95 -1404.95
2M -131.5 -551 -923 -1287
3M -419.5 -791.5 -1155.5
6M -372 -736
9M -364
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