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A HETT/NRTF AN 7.1697, B E—2E 5 H N sbp, & REHAT 5 BIEER

O/N J%AZAE-4.85~-4.55; T/N A 1E-4.85~-4.75; S/N A (E-4.83~-4.77

1w A TE-33.4, -33.2; 2w RACTE-68, -67.88; 1s ACTE-138, -137.5; 2s A ACTE-310; 3s A TE-469.

KRR, 6s BAC1E-1009, -1006; 9s AT (E-1592, -1588; 1Y FBUAC(E-2205, -2192, -2203, -2202, -2209, -2200, i/l {E-2202 Ffi.
FEKHARR, 18s A2 7E-3210, -3205, -3200.

Spread J71H, 1w*2w ACTE-35; 2s*3s AT FE-160; 3s*1y AT T7E-1734; 6s*1y A AC7E-1188, -1186, -1196, -1194, -1190.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -34 7.2750 0.6
2w 14 -68 7.2715 1

im 28 -139 7.2644 -0.3
2M 60 -310 7.2473 6

3M 89 -470 7.2313 1.9
6M 181 -1010 7.1773 6

9M 273 -1587 7.1196 10.98
1y 369 -2200 7.0583 26
18M 546 -3200 6.9583 10
2y 732 -4130 6.8653 0

3Y 1097 -5780 6.7003 -45
CNY CENTRAL PARITY RATE 7.1697

CLOSING SPOT RATE 7.2783

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -170.6 -330.6 -870.6 -1447.6 -2060.6
2M -160 -700 -1277 -1890
3M -540 -1117 -1730
6M -577 -1190

oM -613



Fx Swap Curve
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ERA: Rofoel Wang
#f#§: rafoel.wang@cfets-nex.com.cn
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