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Spread J71fl, 3w*1s WACTE-42 I B . 1*2s ACAE-157 AL E . 6%9s AC -390, -389 M7 E .

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -41 7.1362 0.1
2w 14 -79 7.1323 2
im 31 -156 7.1246 18.4
2M 63 -313 7.1089 -7
3M 91 -448 7.0954 2
6M 182 -838 7.0564 0
9M 273 -1227 7.0175 8

1y 365 -1580 6.9822 28
18M 546 -2150 6.9252 20
2y 730 -2650 6.8752 25
3Y 1096 -3690 6.7712 0
CNY CENTRAL PARITY RATE 7.1052

CLOSING SPOT RATE 7.1402

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -157.2 -292.3 -682.3 -1071.3 -1424.3
2M -135.1 -525.1 -914.1 -1267.1
3M -390 -779 -1132
6M -389 -742

IM -353
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</ Yiff Wang

ERA: Rofoel Wang
#p#: rafoel.wang@cfets-nex.com.cn
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