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A HET/NRTHENHR 7.1366, B LE—1M % H L 29bp, 4 RIET S BE K.
O/N {2 #E-6, -5.95, -5.5; T/N lACLE-5.41~-5.48; S/N {AZHE-5.44~-5.46; 3w {{F-114, 4s RACLE-614.

R HIBR, 65 BACTE-909; 11s AT TE-1602; 1y MKAZFE-1728.
ABRHARR, 3y MACTE-3950.
Spread J71fl, 6s*1y i CFE-815, -822; 6s*9s FATAE-411; 9s*1y AT FE-411.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -39 7.1838 -0.5
2w 14 -77 7.1799 -1
im 32 -173 7.1703 2.9
2M 63 -326 7.1550 3
3M 92 -469 7.1407 -2
6M 186 -913 7.0963 -7
9M 273 -1322 7.0554 5
1y 365 -1734 7.0142 7
18M 558 -2430 6.9446 -30
2y 732 -2885 6.8991 5
3Y 1096 -3950 6.7926 50
CNY CENTRAL PARITY RATE 7.1366

CLOSING SPOT RATE 7.1876

USD/CNY Spread Ref.

2M 3M 6M 9M 1Y
M -153 -296 -740 -1149 -1561
2M -143 -587 -996 -1408
3M -444 -853 -1265
6M -409 -821
9M -412
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