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SHET/ARTHENR 6.6607, R E—MRZHTE 441bp, FHRKENKR E—RXZEHERFF,

ON M\ +8.9 —E&Z5R+4; TN BRASIE+1.2~+1.4 ZJa); SN BR3ZTE+5.42~+5.6 Z[A], 1S FASIE+49~+52 ZjA); 2S WfE+71 Fiif; 3S ARASFE+80 fff
T,

FPIKHARR, 1Y B3Z+5, BRI +16 Ffif,

Spread 5, 1*2S B3ZfE+22; 2*3S RRAI(E+8.
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1w 7 g -0.03

6.6587
2W 14 19 6.6597 1
™M 33 51 6.6629 4
2M 61 71 6.6649 -2
3M 92 80 6.6658 -2.3
6M 183 80 6.6658 -3
M 273 45 6.6623 -10
1Y 365 16 6.6594 2
18M 550 -30 6.6548 0
2Y 732 -70 6.6508 15
3Y 1096 -60 6.6518 15
CNY CENTRAL PARITY RATE 6.6607
CLOSING SPOT RATE 6.6578
USD/CNY Spread Ref.
2M M 6M M 1Y
1M 20 29 29 -6 -35
2M 9 9 -26 -55
3M 0 -35 -64
6M -35 -64
oM -29
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