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A HFETR/NRTAEMNR 7.1089, B E—ME 5 H B 17bp, 2 RIEHTIHBONER.

O/N JACTE-9~-7; T/N FRACAE-7.08~-6.85; S/N FRACTE-6.26; 1w FRACTE-41.2; 1s FRACTE-184; 2s FNAETE-308, -309.
KR, 65 BUACTE-832.

FEKIABR, 18s BACTE-2140,

Spread J71H, 2w*3w {ACTE-36.3; 3w*1s A 1E-64; 65*9s I AC7E-395.

Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -41 7.1435 0
2w 14 -81 7.1395 -1
im 35 -182 7.1294 1.85
2M 61 -306 7.1170 -1
3M 91 -451 7.1026 -2.5
6M 181 -839 7.0638 1
9M 273 -1236 7.0240 0
1Y 365 -1594 6.9882 0
18M 546 -2150 6.9326 0
2Y 733 -2650 6.8826 -25
3Y 1097 -3675 6.7801 -55
CNY CENTRAL PARITY RATE 7.1089
CLOSING SPOT RATE 7.1476

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -123.75 -268.65 -656.65 -1054.15 -1412.15
2M -144.9 -532.9 -930.4 -1288.4
3M -388 -785.5 -1143.5
6M -397.5 -755.5
oM -358

Fx Swap Curve
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