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& [ Fixing 27 7.1295 , & F—3%5HTET 111 M bp, 0, EER, SEIRKEENG F—SHERMTE.

Gim, O/N R7E -6.6~-59 , T/NBAE -7.13~-6.4 , S/NBAE -204~-19.4 , 1w REMRE -49,-48.5,-48.4,-48.3,-48.2,-48 BI(iL

8, 2w AR 7E-99.5,-99,-985 RINE;

1s BRAFE -230,-229,-228,-227.5,-227,-226.5,-226 WIRIE; 2s paX(t -458,-457,-456.5,-456,-455.5 AIIE; 3s MARfE -693,-692,-691,-690,-689, -

688,-687 HIfE;

chHABR, 65 ARAZAE -1350,-1348,-1346,-1345,-1344,-1343,-1342.5,-1341,-1338 RUIE; 9s AYATFE -1942,-1938,-1935,-1930.5 HIUE; 1y &R

SRATTE-2435,-2431,-2430,-2429,-2428,-2427,-2425,-2424,-2423,-2422,-2420 Y&,

Spread £, 2w*1s p3s1E-128, -127.5, -127 IIE; 6s*1y fas(E-1082 UIE, 9s*1y pa(E-495 BIUE.

Days Swap (Mid) Forward(Mid) Aﬁ:’:’gp

1w 7 -49 7.1465 -2.5

2W 14 -100 7.1414 -5

™M 31 -228 7.1287 -1.5

2M 62 -458 7.1056 -10

3M 94 -689 7.0825 -24

6M 185 -1346 7.0168 -13

9M 276 -1936 6.9578 -16

1Y 367 -2435 6.9079 -30

18M 549 -3225 6.8289 -25

2y 731 -3760 6.7754 -85

3y 1096 -4450 6.7064 -50

CNY CENTRAL PARITY RATE 7.1295

CLOSING SPOT RATE 7.1514

2M 3M 6M 9M 1Y
im -230.5 -461.5 -1118.5 -1708.5 -2207.5
2M -231 -888 -1478 -1977
3M -657 -1247 -1746
6M -590 -1089
9M -499
X/ RayYan
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