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A HET/NRTHENHR 6.9414, B E—1M 5 H L 16bp, 4 RIFMT BN
O/N {32 #E-4.3~-3.8; T/N RAC(E-4.45~-4.3; S/N FACAE-4.45~-4.33; 1w AT HE-30, -29.2; 1s IRACHE-118; 3s ACLE-356, -355.5, -354.5,

KRR, 65 BACTE-697, -700; 9s KAZfE-1008, -1010; 1y A 1E-1288.

Spread /7, Jo

Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -29 6.8820 1.36
2w 14 -60 6.8789 1
im 28 -118 6.8731 0.6
2M 60 -242 6.8607 5
3M 89 -355 6.8494 5.9
6M 181 -700 6.8149 -3
9M 274 -1014 6.7835 -16
1y 365 -1293 6.7556 -14
18M 546 -1820 6.7029 -20
2Y 732 -2360 6.6489 -10
3Y 1096 -3460 6.5389 40
CNY CENTRAL PARITY RATE 6.9414
CLOSING SPOT RATE 6.8849

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -123.9 -237 -582 -896 -1175
2M -113.1 -458.1 -772.1 -1051.1
3M -345 -659 -938
6M -314 -593
oM -279

Fx Swap Curve
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