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Spread J7Ifi, 1*2w iAC{E-38.3 NI E . 6*9s BASE-325, -320 HIf & .

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -37 7.1042 -1.1
2w 17 -74 7.1006 14
im 30 -137 7.0942 7
2M 63 -288 7.0792 -4
3M 91 -408 7.0672 6.5
6M 182 -738 7.0341 11
9M 273 -1057 7.0022 42
1y 365 -1354 6.9725 41
18M 546 -1850 6.9229 30
2y 730 -2300 6.8779 20
3Y 1096 -3040 6.8039 115
CNY CENTRAL PARITY RATE 7.1085

CLOSING SPOT RATE 7.1079

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -150.5 -270.5 -601 -920 -1217
2M -120 -450.5 -769.5 -1066.5
3M -330.5 -649.5 -946.5
6M -319 -616

IM -297



Fx Swap Curve
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ERA: Rofoel Wang
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