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SHETTARDHENRE.5103, LKL ENKZHTE130M R, 1=MmMESER, BMMIMSREI— N2 HE(R.

o/n Ac+3.65. +3.88. +3.85 F1+3.78; t/n {fKIRpAI{E+3.81. +3.80. +3.82, +3.78. +3.76. +3.74F1+3.79; s/n px3z+3.82. +3.81, +3.84. +3.8%0
+3.83; 1w pi3z+28.5. +27.5. +27.8F0+28; 2w Az +71. +70.3 F0+68; 1s N&ELAE+143; 2s pac+274; 3s pactE+410. +413, +412F0+411; 6s pias
£+823, +821, +820.5F1+825; 9s piAfE+1245 F1+1247; 1y {fORM3EE+1635, +1632.5, +1630, +1634, +1631, +1635, +1638 F1+1632,

Spread 5, Tw*2w B3Z+40.5; 2w*1s paZ+75; 2s*3s p32+139; 5s*6s A 3Z+137 #1+136; 6s*9s pf 3z +422; 9s*1y pk3c+387,

Swap (Mid) Forward (Mid) ASWAP PIPS
1w 7 28 6.4981 -2.5
2W 14 67 6.5020 -9
™ 32 142 6.5095 -1
2M 61 272 6.5225 -13
3M 91 411 6.5364 -11
6M 183 823 6.5776 -12
9M 277 1245 6.6198 -5
1Y 365 1635 6.6588 -13
18M 550 2460 6.7413 -10
2Y 732 3150 6.8103 -10
3Y 1096 4560 6.9513 0
CNY CENTRAL PARITY RATE 6.5103
CLOSING SPOT RATE 6.4953
2M 3M 6M 9M 1Y

iM 130 269 681 1103 1493

2M 139 551 973 1363

3M 412 834 1224

6M 422 812

IM 390
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BEFA: Rofoel Wang
BEFE: rofoel.wong@cfets—nex.com.cn
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