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% BT/ NRM AR 7.2029, B L4325 H N 14bp, e REITTIHACHH K.

O/N FAZFE-5.55~-5; T/N A3 £E-30.5~-27.2;
158.5, -159, -159.5; 2s AKACFE-323, 3s A FE-479, -478, -481, -482.

R HARR, 6s B ACE-944, -945, -949, -950; 9s AAZ{E-1433, -1425, -1429, -1430, -1443, -1441, -1444;

#55-1927, -1937, ) UNTE-1945 [T,

B AR, 18s BAEFE-2700,

Spread J7[H, 6s*1ly AC7E-972, -971.5; 6s*9s JKAZTE-481; 9s*1y K AZE-500,

Tenor Days Swap (Mid)

1w 7 -37 7.2616
2W 14 -73 7.2580
im 30 -160 7.2493
2M 61 -323 7.2331
3M 92 -481 7.2172
6M 184 -957 7.1696
9M 275 -1440 7.1213
1y 365 -1943 7.0710
18M 548 -2700 6.9953
2Y 730 -3290 6.9363
3Y 1094 -4475 6.8178
CNY CENTRAL PARITY RATE 7.2029
CLOSING SPOT RATE 7.2653

USD/CNY Spread Ref.

S/N J{AZ{E-5.17~-5;

Forward(Mid) ASWAP PIPS
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1y A FE-1915, -1918, -1924, F4-X



Fx Swap Curve
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