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A HETT/NRTF AN 7.1876, B E—N5E 5 H Ei 43bp, & REHT A HEEK,

O/N A {E-5.5~-5.05; T/N AZE-5.4~-5.15; S/N F{AZE-5.3~-5.23; 1w A TE-37; 1s WACAE-175, -174; 2s RASHE-333; 3s NAC(E-504.
K HARR, 6s BACAE-1000, -993; 9s AT FE-1510, -1507; 1y ACFE-2040, -2035, oY #E-2054 Bt .

FBKIIBR, 18s AUAZAE-2900, -2910; 2y AT FE-3510.

Spread J71H, 1s*2s A FE-159; 6s*1y %22 1E-1040, -1035, -1030.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -37 7.1912 -0.09
2w 14 -76 7.1874 0

im 32 -174 7.1775 5.43
2M 61 -333 7.1616 1

3M 92 -503 7.1446 -2
6M 183 -1001 7.0948 -1
9M 274 -1520 7.0429 -10
1y 365 -2054 6.9895 -24
18M 550 -2900 6.9049 0

2y 729 -3520 6.8429 -10
3Y 1097 -4720 6.7229 5
CNY CENTRAL PARITY RATE 7.1876

CLOSING SPOT RATE 7.1949

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -159.1 -328.8 -826.8 -1345.8 -1879.8
2M -169.7 -667.7 -1186.7 -1720.7
3M -498 -1017 -1551
6M -519 -1053
M -534

Fx Swap Curve

3m ém Ym 8m Sm 10m 1lm 1y

-500
-1000

-1500

-2000

-2500

IS H IEE m— ISEESHITE



3 / Edison Zeng

ERA: Rofoel Wang
#p#: rafoel.wang@cfets-nex.com.cn

PR BB RN E A R E S

RERAEA:
CLEFEEMIIMMAEEE (CIFERER") (UBLRHER, BESERENH AFEANER. HARFRT HEERETEEARMTAT (MUTER- LESEERST") =75, “ER FEDFIEEESSTEEOSMTR.
BRRREIZSFEIERNERM. Wit BURER. “ERFUESARKKE, ORRELEES. NHERERESFER, BORSIENMT{TEN. RARENREISERAEER.

WWW.CFETS-NEX.COM.CN

A AHVEH BEEPRE MALARTUEAT (UMK “ LigEEE M7 ) #ifE, B LigEPREmpra . REVER, RGN A EUEMIEABIR . ZHl, T,
KB HPEA R HIEITS L HE B 2ok B ATTRIBORPIUA A LR, (5 B AR B AN SAEM G TR B aUEF 22 5 KIS AR A . diEisR, AT
VRSN, AT L [ P B AR AT HERZ BOW R, ARIEH S . I R AR PR SF BRI BBt o sRASxl B AE AR H PP AT 45 JE 170 51 A BRI RE 51 A (R 2k B 4] 4 7K 4H
(RO



