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ON M-7 % F|it-6.3,. -6.2. -6.1; TN M-6.3 245%-6.32. -6.35, M J53K[A]-6.25; SN M-18.3 3L F(-18, 1W EATAE-40.5; 3W RACHE-116; 1S FACAE-174;
3S A AE-450.

rRKHARR, 65 AACE-838~-837 FffilT, 9S FiAC#E-1235~-1231 FfHilT, 1Y A #E-1610~-1595 FiT .

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -41 7.1427 0.4
2w 14 -81 7.1388 0
im 34 -174 7.1294 7.75
2M 61 -306 7.1162 0
3M 91 -450 7.1018 0.5
6M 181 -838 7.0630 1
9M 273 -1235 7.0233 1
1y 368 -1608 6.9860 -14
18M 546 -2170 6.9298 -20
2y 732 -2675 6.8793 -25
3Y 1096 -3690 6.7778 -15
CNY CENTRAL PARITY RATE 7.1108

CLOSING SPOT RATE 7.1468

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -131.9 -275.9 -663.9 -1060.9 -1433.9
2M -144 -532 -929 -1302
3M -388 -785 -1158
6M -397 -770
oM -373

Fx Swap Curve
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