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ON M-5.8 45%1-6.4 J53%[7]-6.3; TN {E-5.5~-5.2 Z [ASR A ARAS, JBIGULLE-5.2; SN A HE-16.4~-16.2 2 ], R EBACAE-16.3. 1W A E-37.78~-37.7 Z
[8]; 2W RNASLE-37.8~-37.4 [ftif. 1S M-169 45%]-170; 2S BASLE-335; 35S M-506 K F-502,

FACHARR, 6S M-1060 25 %)-1066, J& J4[7]-1053; 9S AlAZ 1E-1066~-1050 Bl ;

KPR, 18S AT #E-2995. -2985. -2975, 3Y AL LE-5000.

Spread Jj1fi, 3*6S ACHE-560. -551, 12*18S i{{AC7E-853. -845.

Tenor Days Swap (Mid)
1w 7 -38
2w 18 -98
im 31 -168
2M 61 -336
3M 91 -504
6M 185 -1060
9M 277 -1605
1Y 367 -2128
18M 549 -2980
2Y 731 -3650
3Y 1096 -5000
CNY CENTRAL PARITY RATE

CLOSING SPOT RATE

USD/CNY Spread Ref.
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iM -168 -335.5 -892
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Fx Swap Curve
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ERA: Rofoel Wang
#p#: rafoel.wang@cfets-nex.com.cn
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