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A HFEIT/NRTFEMNR 7.1057, 8 E—DN 5 H T 49bp, 4 REIHTIHENIEER.

O/N FACFE-5.47-5.19; T/N FAC#E-5.33~-5.05; S/N AT FE-4.96~-4.9; 2w FRACLE-42.5, -42; 3w JNAZFE-78, -79; 1s FACHE-134, -136; 2s NACLE-
259; 3s FACE-383; 5s A E-608.

KPR, 9s BAEE-1003.

Spread J71fl, 1w*2w FACTE-37; 2w*3w A FE-37; 3w*1s A FE-56.7.

Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -37 7.1097 0
2w 16 -43 7.1090 5
im 30 -136 7.0998 -9
2M 62 -262 7.0872 0
3M 91 -386 7.0747 -5.5
6M 181 -707 7.0427 -9
9M 273 -1017 7.0116 -14
1y 365 -1318 6.9815 -30
18M 546 -1780 6.9353 -50
2Y 730 -2229 6.8904 0
3Y 1098 -3050 6.8083 0
CNY CENTRAL PARITY RATE 7.1057
CLOSING SPOT RATE 7.1133

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -126 -250.5 -571 -881.5 -1182.5
2M -124.5 -445 -755.5 -1056.5
3M -320.5 -631 -932
6M -310.5 -611.5
M -301

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