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4~ H Fixing ®£7E 7.1019, B L—xZH T 15 1 bp. £ H, ZHEIEIK, SHIRUCEMN 8 E—22 5 BBz,

FEui, O/N FACHAE-17.5~-16.8. T/N RAZFE-5.85~5.75. S/N FACFE-5.85, -5.78. 1w {AZFE-40~-39.5, WLFE-39.3. 2w HACHE-77. 1s A TE-147. 3s
FNAE(E-432.5, 4s FAE(E-556, 55 BUAE(E-707,

IR, 65 BACTE-785. 9s A AZE-1133~-1132, 1y A fE-1455~-1450.

spread |, 2*3s WA E-134, 4*5s KA AE-161

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -39 7.1185 0.52
2w 14 -77 7.1148 1

im 30 -147 7.1077 -1.01
2M 62 -299 7.0925 5

3M 91 -433 7.0791 -2.1
6M 181 -786 7.0438 -1
9M 273 -1134 7.0090 -4
1y 365 -1453 6.9771 -1
18M 546 -1935 6.9289 5

2y 730 -2385 6.8839 4

3Y 1098 -3280 6.7944 45
CNY CENTRAL PARITY RATE 7.1019

CLOSING SPOT RATE 7.1224

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -151.13 -285.13 -638.53 -986.53 -1305.53
2M -134 -487.4 -835.4 -1154.4
3M -353.4 -701.4 -1020.4
6M -348 -667
oM -319

Fx Swap Curve
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B & A: Rafoel Wang
ffFE: rofoel. wang@cfets-nex.com.cn
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