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Spread J71fi, 1w*2w ACTE-27.5 FINLE . 6*9s A E-300 HIFL &

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -31 6.9611 -2.7
2w 14 -59 6.9583 -3
im 31 -120 6.9522 -7.1
2M 59 -222 6.9420 -7
3M 90 -338 6.9305 -4.5
6M 181 -653 6.8989 -7
9M 273 -953 6.8689 -16
1y 365 -1233 6.8409 -18
18M 546 -1758 6.7884 -28
2y 727 -2280 6.7362 -20
3Y 1098 -3350 6.6292 -50
CNY CENTRAL PARITY RATE 6.9929

CLOSING SPOT RATE 6.9642

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -102.29 -217.5 -533 -833 -1113
2M -115.21 -430.71 -730.71 -1010.71
3M -315.5 -615.5 -895.5
6M -300 -580

oM -280



Fx Swap Curve
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