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% H Fixing FE1E 6.9655, RE—RXZHTAT 111 bp. SH, RiEik, SHRKEN R E—32% BXIE LK,

%9, O/N pY3ZFE-17~-15.5, T/N FRAZTE-5.6~-5.4, S/N F{3FE-5.5~-5.4, 1w FYATFE-39~-38.5, 2w FRAZIE-79.5~-79, 3w FRAFE-111, -112, -113, 1s FR3S(E
-170~-165, 2s F{AZ{E-343~-338, 3s pAT(E-524~-510, FEEWIE-525.

FRKHABR, 65 ARASIE-1090~-1050, FBAAUIIE-1088, 9s BAFE-1595, 1y BRAZ{E-2070~-2015, EAUITFE-2068,

KHAPR E, 18s pRASTE-2615, 2y BASFE-2980, -2950,

Spread £, 2*3s FRAZFE-178, 3*6s FA(E-550, 6*12s FRAZFE-975, 1y*2y FAFE-930, -920,

Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -39 6.9614 1.45
2W 14 -80 6.9574 1
™ 31 -171 6.9483 2.5
2M 62 -345 6.9308 10
3M 92 -525 6.9129 6.5
6M 184 -1085 6.8568 16
M 275 -1601 6.8052 50
1Y 366 -2052 6.7601 82
18M 552 -2660 6.6993 170
2Y 731 -2980 6.6673 220
3Y 1098 -3200 6.6453 200
CNY CENTRAL PARITY RATE 6.9655
CLOSING SPOT RATE 6.9653

USD/CNY Spread Ref.

2M 3M 6M I9M 1Y
1M -174.5 -354 -914.5 -1430.5 -1881.5
2M -179.5 -740 -1256 -1707
3M -560.5 -1076.5 -1527.5
6M -516 -967

IM -451
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BRRA: Rafael Wang
fif#E: rofoel wong@cfets-nex.com.cn
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