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¥, O/N FERNAZAE-5.8~-4.8. T/N EERAIE-14.78~-14.3 I B . S/N EERAAE-4.95~-4.75 [ E . 1w KACHE-35, 34.8, -34.5, -34.2, -
34.15, -34.13 2V E . 1s ACE-152, -151.5, -151, -150.5, -149, -148 ZEfV'E . 2s ASLE-315 5/ B . 3s AT FE-466, -465, -464, -462.5, -462,
-460 EH .

P IHIR, 65 BAC7E-985, -983, -980, -978, -975 %5 # . 9s WAL {E-1515, -1512, -1510, -1505 %547 B . 1y A2 7E-2055, -2053, -2050, -
2048, -2045, -2040 ZEAVH .
B, 18s AACAE-2970, -2960 HIf7E . 2y A TE-3750, -3740 A7 HE .

Spread J7Tfl, 3*6s WACIE-517 MM E . 6%12s A AZFE-1071, -1070, -1069.5 HIf7HE .

Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -34 7.2676 -0.11
2w 14 -68 7.2642 1
im 31 -149 7.2561 2
2M 64 -315 7.2395 -13
3M 92 -460 7.2250 -2
6M 184 -975 7.1735 -8
9M 275 -1505 7.1205 -7
1y 365 -2040 7.0670 2
18M 549 -2960 6.9750 20
2y 730 -3730 6.8980 60
3Y 1096 -5150 6.7560 100
CNY CENTRAL PARITY RATE 7.1740
CLOSING SPOT RATE 7.2710

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -166 -311 -826 -1356 -1891
2M -145 -660 -1190 -1725
3M -515 -1045 -1580
6M -530 -1065

oM -535
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