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Spread J71i, 6*9s AZTE-466 NI E . 9%12s INACAE-491, -492, -493, -490 (NI B . 6%12s I3 FE-960, -958, -959, -957 (K& .

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -38 7.1573 -0.06
2w 14 -76 7.1536 -1
im 31 -161 7.1450 1.3
2M 63 -327 7.1284 2

3M 94 -484 7.1128 1.5
6M 184 -931 7.0680 12
9M 274 -1400 7.0211 10
1y 365 -1887 6.9724 21
18M 549 -2650 6.8961 30
2y 730 -3220 6.8391 35
3Y 1096 -4350 6.7261 0
CNY CENTRAL PARITY RATE 7.1523

CLOSING SPOT RATE 7.1611

USD/CNY Spread Ref.

2M 3M 6M ]| 1Y
imMm -166.7 -322.8 -770.3 -1239.3 -1726.3
2M -156.1 -603.6 -1072.6 -1559.6
3mM -447.5 -916.5 -1403.5
6M -469 -956
I9M -487
Fx Swap Curve
0
3m  4d4m  5m m &m  Sm 10m 11m

-500
-1000
-1500
-2000
-2500

e JISEETHZE = 20255 TH3IH



I/ Yiff Wang

ERA: Rofoel Wang
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