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% H Fixing Ef£ 7.2014, B E—Z 5 H T 15 1 bp. A H, ZEGHEK, AR 8 E—22 5 H/ME T 2.

KGum, O/N FNAZAE-28.4~-22, T/N FRACAE-5.27--5.1. S/N FRACHE-5.23~-5.15, 1w F{ACFE-37.37-36.8. 2w AL FE-74. 1s AT AE-173~-170, 2s AT LE-
322, -319, 3s KACFE-485~483. 5s FACLE-815,

K HIPR, 6s BACFE-970~-964. 9s AT FE-1468~-1460. 1y FACFE-1956~-1945, JBHLULIE-1953,
Spread I, 9%12s AT FE -491. 6*12s FACAE -990~-982 . 5%6 ] AT FE-155,

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -37 7.2616 -0.3
2w 14 -75 7.2579 -2

im 30 -174 7.2479 -13.64
2M 61 -322 7.2331 1

3M 92 -485 7.2168 -4

6M 184 -970 7.1683 -13
9M 275 -1470 7.1183 -30

1y 365 -1953 7.0700 -10
18M 548 -2740 6.9913 -40
2y 730 -3330 6.9323 -40
3Y 1094 -4500 6.8153 -25
CNY CENTRAL PARITY RATE 7.2014

CLOSING SPOT RATE 7.2632

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -148 -311 -796 -1296 -1779
2M -163 -648 -1148 -1631
3M -485 -985 -1468
6M -500 -983
oM -483
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ERA: Rofoel Wang
#p#: rafoel.wang@cfets-nex.com.cn
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CLEFEEMIIMMAEEE (CIFERER") (UBLRHER, BESERENH AFEANER. HARFRT HEERETEEARMTAT (MUTER- LESEERST") =75, “ER FEDFIEEESSTEEOSMTR.
BRRREIZSFEIERNERM. Wit BURER. “ERFUESARKKE, ORRELEES. NHERERESFER, BORSIENMT{TEN. RARENREISERAEER.

WWW.CFETS-NEX.COM.CN

A AHVEH BEERE MALARTUEAT (LUK “ LigEELE M7 ) #ifE, B LigEPREmpra .. REVFR, AEAIUGIAN AAGEUEMIEAEIR . ZHl, T,
KB HPEA A HIEITS L iE B 2ok B ATTRI BORP A AL IRE, (5 B AR B AN SAEM G TR B EUEFI A2 5 KIS AR . . diEisR, AT
VEN RSN, AT L [ P B AR AT HER BOW R, AR S . I R sAERA PR SF BRI BBt R ASxd B AE A H PP AT {5 JE 170 51 A BURT RE 51 A (R 2k B ] 4 7K 4H
FEAT5AE



