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A HFEITT/NRTF AR 6.9088, B L— 155 H NI 148bp, £ RIEHATTIHBNIEEK

O/N J{AZfE-4.3, -4.4, -5, ; T/N JKAZTE-4.35~-4.15; S/N KAZ{E-4.4~-4.25;

373, -371, -369.5.

1s FRACHE-138~-134; 2s KACLE-254.5, -259; 3s {AC{E-382, -377, -

R IARR, 65 BAZFE-762, -760; 9s WAZFE-1075; 1y X (E-1357, -1347, -1337, -1335, -1317, -1316.

Spread J71H, 3s*5s ilACfE-253, -248; 3s*6s ACFE-370; 6s*9s i AZ(E-311; 9s*1y i AZ(E-282; 6s*1y %A (E-587, -595.

Tenor Days Swap (Mid)
1w 7 -30
2W 14 -59
im 33 -139
2M 62 -260
3M 92 -384
6M 187 -760
9M 277 -1070
1y 365 -1359
18M 551 -1920
2Y 732 -2475
3Y 1096 -3625
CNY CENTRAL PARITY RATE

CLOSING SPOT RATE

USD/CNY Spread Ref.

Forward(Mid) ASWAP PIPS

6.8967

6.8938

6.8858

6.8737

6.8613

6.8237

6.7927

6.7638

6.7077

6.6522

6.5372

6.9088

6.8997

-72

-120

-175

-275

2M 3M
iM -121 -245
2M -124
3M
6M

IM

6M

-621

-500

-376

M

-931

-810

-686

-310

1y

-1220

-1099

-975

-599

-289



Fx Swap Curve
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