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% BT/ NR M AR 6.7905, ¥ E—4325 H Eif 32bp, @ REMITTIHBONIE K.

O/N JMAZHE-4.6™-4.4; T/N [KAZAE-4.7~-4.66; S/N JKAZAE-4.7~-4.58; 1w J{3E-32.4, -32.25;

K HIBR, 6s BUACTE-891.2; 1y AT (E-1784,

Spread J71fl, 1w*2w FAE1E-32.95; 3s*4s A AC{E-148.
Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -32 6.7395 0.43
2w 14 -65 6.7362 0
m 32 -148 6.7279 4.9
2m 61 -287 6.7141 -1
3m 92 -434 6.6993 -0.1
6M 186 -892 6.6535 -11
oM 273 -1322 6.6105 -5.5
1y 365 -1783 6.5644 -9
18M 552 -2700 6.4727 -10
2y 733 -3595 6.3832 -25
3y 1097 -5295 6.2132 -25
CNY CENTRAL PARITY RATE 6.7905
CLOSING SPOT RATE 6.7427

USD/CNY Spread Ref.

[ 2026-08-18]

2w RACIE-65.2; 3s iACIE-434, -434.1; 4s FRACHE-582.

2M 3M 6M M 1y
iM -138.1 -285.7 -743.4 -1173.6 -1634.6
2M -147.6 -605.3 -1035.5 -1496.5
3M -457.7 -887.9 -1348.9
6M -430.2 -891.2
oM -461

Fx Swap Curve
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