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hKHIR, 6s lASIE -700, -699, -698 [ffift;

9s FKACE -1005,-1003,-1002,-1001 P ;

3s WACHE -385, -384, -383, -381, -380.5 [{IfiH ;

1Y BASHE -1295,-1290,-1288,-1287,-1285,-1284 /i & ;

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -37 7.1112 0
2w 16 -48 7.1100 18
im 30 -127 7.1022 7.5
2M 62 -262 7.0886 12
3M 91 -381 7.0768 14.5
6M 181 -698 7.0450 16
9M 273 -1003 7.0145 22
1y 365 -1288 6.9860 30
18M 546 -1730 6.9418 40
2y 730 -2229 6.8919 0
3Y 1098 -3050 6.8098 0
CNY CENTRAL PARITY RATE 7.1106

CLOSING SPOT RATE 7.1148

USD/CNY Spread Ref.

2M 3M 6M 9M
1M -135.1 -254 -571.5 -876.5
2M -118.9 -436.4 -741.4
3M -317.5 -622.5
6M -305
oM
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B & A: Rafoel Wang
ffFE: rofoel. wang@cfets-nex.com.cn
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