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KGuf, O/N FNACAE-18-13. S/N FRATFE-4.717-4.47 . 1w AT AE-32.57-31.70 2w JNACAE-64. 1s ACAE-137~-135, 2s AT FE-266~-263, 3s AL 1E-

375~373,
R AR, 65 BACFE-691.5-688. 9s AT (E-995~-990, 1y AL AE-1275~-1260.
spread b, 1w*2w B2 7E-31.8. 2w*3w A 1E-30. 3w*1s S TE-71. 3*12s A8 1E-887

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -32 7.1200 0.46
2w 14 -64 7.1168 3
im 31 -136 7.1096 1.9
2M 62 -265 7.0967 3
3M 92 -375 7.0857 6
6M 182 -692 7.0541 7
9M 273 -993 7.0239 12
1y 365 -1267 6.9965 15
18M 547 -1750 6.9482 40
2y 730 -2200 6.9032 106
3Y 1098 -3075 6.8157 75
CNY CENTRAL PARITY RATE 7.1048

CLOSING SPOT RATE 7.1232

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -129 -239 -555.5 -857 -1131
2M -110 -426.5 -728 -1002
3M -316.5 -618 -892
6M -301.5 -575.5
M -274

Fx Swap Curve
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