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4 H Fixing A 7.1371, B E—x 5 H L 34 > bp. & H, THEEER, S HAREN B - —22 5 H/ME T 2.

B, O/N HASHE-17.7. T/N HASHE-5.8~-5.74. S/N X FE-5.77~-5.74, 1w HAC(E-39.65. 3w AT AE-116.2~-116. 1s AT (E-172.57171.5. 25 B
7£-328~-326. 3s [} AL 1E-474.5~-473.5,

RKCHIRR, 65 BACAE 914~-911, 9s WACTE-1299. 1y MAC(E-1712~-1703, JEHLUL(E-1693.

Spread I, 2*3s JAZfE-147.5~-147. 2*5s [NACE-433. 6%12s AT LE-793.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -40 7.1783 0.84
2w 14 -77 7.1746 7
im 31 -173 7.1650 -0.7
2M 62 -327 7.1496 5
3M 92 -474 7.1349 0
6M 189 -911 7.0912 3
9M 273 -1293 7.0530 -3
1y 365 -1690 7.0133 -13
18M 549 -2360 6.9463 -45
2y 730 -2930 6.8893 -70
3Y 1098 -4000 6.7823 -20
CNY CENTRAL PARITY RATE 7.1371

CLOSING SPOT RATE 7.1823

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -153.9 -300.7 -738 -1120 -1517
2M -146.8 -584.1 -966.1 -1363.1
3M -437.3 -819.3 -1216.3
6M -382 -779
oM -397
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B & A: Rafoel Wang
ffFE: rofoel. wang@cfets-nex.com.cn
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