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A HETT/ NRT AR 7.0872, B L4325 H L 16bp, 2 REMITTIHBONIE K.

O/N HAZ1E-4.874.6; T/N FACAE 4.85~-4.8; S/N AC(E-14.45~-14.3; 1w FACFE-33.7~-33.5; 3w AC(E-98.2; 1s WiAC7E-141.7, -141, -140.5; 2s i
ZAE-264, -263, -262; 3s JMACAE-397, -398, -398.2; 4s AT FE-506, -505,

K HARR, 6s BACHE-737.7; 1y FACHE-1346, -1342.

Spread J71H, 3w*1s AZ1E-43.5; 1s*2s ACAE-125; 2s*3s JRAZTE-134; 3s*6s [ AC7E-339.5.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -34 7.1062 4.69
2w 14 -66 7.1030 0
im 32 -142 7.0954 7.3
2M 61 -265 7.0831 3
3M 96 -398 7.0698 9.4
6M 181 -738 7.0358 8
9M 273 -1056 7.0040 10
1y 365 -1348 6.9748 9
18M 546 -1830 6.9266 25
2y 732 -2350 6.8746 15
3Y 1096 -3300 6.7796 25
CNY CENTRAL PARITY RATE 7.0872

CLOSING SPOT RATE 7.1096

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -123.4 -256.7 -596.4 -914.4 -1206.4
2M -133.3 -473 -791 -1083
3M -339.7 -657.7 -949.7
6M -318 -610
M -292

Fx Swap Curve
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