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% H Fixing EfE 7.1891, B E—HH LR T 54 bp. HH, ZEGEEK, BRI E—22 5 H/NME T 2.

FH¥, OJN FACLE-17~-12. T/N ACTE-6~-4.9. S/N FACAE-5.9~-4.95, 1w XA TE-38.57-35, 3w EATAE-112. 1s A AE-164~-155. 2s FAC(E-324~-
316, 3s A 1E-503~-494,

K HARR, 65 BACFE-1080~-1055. 9s AT FE-1685. 1y AT fE-2325~-2265, |JBitiifE-2318.
Spread I, 3w*1s i{AZ7E-45. 2*3s [NACTE-178.5,

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -39 7.3287 1.8
2W 22 -113 7.3213 -42
im 22 -165 7.3162 -4.1
2M 59 -325 7.3002 -9
3M 90 -505 7.2821 -1.84
6M 181 -1081 7.2245 -10
9M 273 -1695 7.1631 -10
1y 365 -2325 7.1001 -13
18M 546 -3380 6.9946 -10
2y 730 -4275 6.9051 45
3Y 1095 -5900 6.7426 0
CNY CENTRAL PARITY RATE 7.1891

CLOSING SPOT RATE 7.3326

USD/CNY Spread Ref.

2M 3M 6M IMm 1Y
iM -160 -340.5 -916.5 -1530.5 -2160.5
2M -180.5 -756.5 -1370.5 -2000.5
3M -576 -1190 -1820
6M -614 -1244

M -630



Fx Swap Curve
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ERA: Rofoel Wang
#p#: rafoel.wang@cfets-nex.com.cn
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FRITAEY: ARl EEERRMARLERTUEAF (BURRERR “ REgEERSM” ) $ifE, B h EEERRME . K&, EAHN ARG UAEFTEABIR. 6. T,
KBS HENE . HPFRITE R HE S EERE ATTRI SR A LIRS, (FRARMA RPN SIEMEa TR ST 5 RIS R RO i BEiERk, ArT
VERVSRAKHE, AR L br b8 AR FTHEF s, AORIEH T8k R e m e S 2K, L BBt /R A0S DR F A H PRI J2010 51 A BAT 58 51 A 45 % Bk 4] 23 AR HE
FEMT 5.



