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Spread I 9s*1y i AZ7E-406 [ B ; 5s*6s A E-140 [ & ;

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -33 6.7946 0.32
2w 14 -66 6.7913 0

im 33 -155 6.7824 4.8
2M 61 -287 6.7692 4

3M 92 -430 6.7549 1.2
6M 184 -854 6.7125 -1
9M 278 -1292 6.6688 -12.5
1y 365 -1690 6.6289 -2
18M 551 -2570 6.5409 -40
2y 733 0 6.4599 -30
3Y 1097 -5000 6.2979 -200
CNY CENTRAL PARITY RATE 6.8435

CLOSING SPOT RATE 6.7979

USD/CNY Spread Ref.

2M 3M

iM -132.3 -274.9

2M -142.6

3mM

6M

IM

6M 9M
-698.7 -1136.4
-566.4 -1004.1
-423.8 -861.5
-437.7

Fx Swap Curve
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