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A AT/ NRMHEA Rk 7.1656, & E— A5 H T 54bp, 4 REIHTT 8 35K
O/N A HE-5.15-4.6; T/N JAZAE-5.12~4.5; S/N FAZAE-5.07~-5.01; 1w [HATE-32.4; 2w JRACFE-68.5; 1s ACFE-161; 3s WNACAE-473, -472.
K IARR, 65 BAZFE-932; 9s WACAE-1415, -1425; 1y RACHE-1939, -1940, i /mUrE-1938 Fitik.
FERKIAR, 2y ACFE-3350, -3335; 4y NACFE-5670.

Spread J7THl, 1w*2w ACTE-36.2; 65*9s i AZ(E-487, -490; 9s*1y NAZTE-530, -523; 6s*1y A {E-1024, -1020, -1016, -1010.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -32 7.1749 -0.05
2w 14 -69 7.1712 -2

im 32 -161 7.1620 -11.59
2M 61 -311 7.1471 2

3M 92 -471 7.1310 4.5
6M 183 -932 7.0849 22

9M 273 -1414 7.0367 35

1y 365 -1941 6.9840 49
18M 550 -2750 6.9031 85

2y 732 -3345 6.8436 105
3Y 1096 -4515 6.7266 90
CNY CENTRAL PARITY RATE 7.1656

CLOSING SPOT RATE 7.1781

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -149.5 -310.3 -771 -1253 -1780
2M -160.8 -621.5 -1103.5 -1630.5
3M -460.7 -942.7 -1469.7
6M -482 -1009
oM -527

Fx Swap Curve
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3 / Edison Zeng

ERA: Rofoel Wang
#p#: rafoel.wang@cfets-nex.com.cn
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CLEFEEMIIMMAEEE (CIFERER") (UBLRHER, BESERENH AFEANER. HARFRT HEERETEEARMTAT (MUTER- LESEERST") =75, “ER FEDFIEEESSTEEOSMTR.
BRRREIZSFEIERNERM. Wit BURER. “ERFUESARKKE, ORRELEES. NHERERESFER, BORSIENMT{TEN. RARENREISERAEER.
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