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A HZFEITG/NRTFREMNR 7.1056, 8 E—M3 5 H B 37bp, SWIBRBGESEMN 8 E— S HE AT FT.
ON F{AC{E-57~-5.6; TN FAZHE -5.67~-5.63 ; SN XACHE -5.66™-5.63 Z[i].
1w A FE -38.8, -38.7, -38.65, -38.5 M & ;

K IR, 6s BACTE -784.5, -784 [ftilt; 9s BACAE -1137 [ffi; 1Y BACAE -1455 HIHIE ;

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -38 7.1190 0.91
2w 22 -104 7.1124 -28
im 30 -146 7.1082 1.37
2M 61 -294 7.0934 5
3M 91 -429 7.0799 3.6
6M 181 -785 7.0443 1
9M 273 -1138 7.0090 -4
1y 365 -1460 6.9768 -7
18M 546 -1960 6.9268 -25
2y 730 -2420 6.8808 -35
3Y 1097 -3375 6.7853 -95
CNY CENTRAL PARITY RATE 7.1056

CLOSING SPOT RATE

7.1228

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -147.9 -282.9 -638.9 -991.9 -1313.9
2M -135 -491 -844 -1166
3M -356 -709 -1031
6M -353 -675
oM -322

Fx Swap Curve
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