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% H Fixing EAE 7.1321, B E—ZZ 5 H Ll 34 P bp. A H, ZEGEEK, SBWIREE 8 E—22 5 HORIE T 2.

¥, O/N A (E-16.6~-16.2. T/N EAZTE-5.55~-5.4. S/N JKAZ(E-5.52~-5.45, 1w ACTE-37.5. 1s A 1E-165.5. 3s KA 1E-467
PKCHARR, 65 FAC£E-888, -889., 1y ilACfE-1685, -1690.

Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -38 7.1767 4.4
2W 14 -76 7.1729 -2
im 31 -163 7.1642 1.6
2M 62 -322 7.1483 2
3M 92 -469 7.1336 -5
6M 184 -889 7.0916 -14
9M 273 -1297 7.0508 -12
1Y 365 -1692 7.0113 -22
18M 549 -2300 6.9505 5
2Y 730 -2890 6.8915 -30
3Y 1098 -3950 6.7855 -35
CNY CENTRAL PARITY RATE 7.1321
CLOSING SPOT RATE 7.1805

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -159 -306 -726 -1134 -1529
2M -147 -567 -975 -1370
3M -420 -828 -1223
6M -408 -803
oM -395
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B & A: Rafoel Wang
ffFE: rofoel. wang@cfets-nex.com.cn
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