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A HEITG/ NRHH RN 7.1161, 8 E—/N32 5 H R 160bp, SWIRICE M8 E—22 5 HA BT LAT.
ON WiAZ/E -5.3~-4.8 ; TN RASA(E -5.45~-5.37 ; SN WACAE -5.45~-5.4 2 [d].
Iw RAZTE -37.5 WAL E ; 2w RASTE-75 AL E; 1S EMATE -172.1 WIALE; 2s ACTE -310 NI E; 3s MACTE -464 NI HE ;

FKHARR, 6s BACTE -860 PFfifT; 9s AAZTE -1248 [ffilr; 1Y BACTE -1625 AL HE ;

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -37 7.1480 0.35
2w 14 -75 7.1442 1
im 33 -172 7.1346 -8.5
2M 61 -307 7.1210 15
3M 93 -458 7.1059 11
6M 184 -860 7.0657 29
9M 273 -1246 7.0271 51
1y 365 -1623 6.9894 69
18M 548 -2210 6.9307 90
2y 730 -2750 6.8767 140
3Y 1097 -3800 6.7717 150
CNY CENTRAL PARITY RATE 7.1161

CLOSING SPOT RATE 7.1517

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -135.5 -286.5 -688.5 -1074.5 -1451.5
2M -151 -553 -939 -1316
3M -402 -788 -1165
6M -386 -763
oM -377

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