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A HZETT/ R F AN 7.1534, B E—N5E 5 H N 52bp, &R A HE R,
O/N NACHE-4.8, -4, -3.1; T/N BUEAE-5.15~-4.95; S/N HAC{E-20.4~-20.15; 1s BACE-159.8, -160.6; 3s il AZ{E-490, -491.
K IARR, 6s BAZ#E-923.5, -923; 9s WACAE-1360, -1368, -1365; 1y HAC#E-1855, -1850, -1853, -1851.5, I)mUi{E-1848 [T .

IR, To.

Spread JiTHl, 9s*1y WNACfE-486, -484, -483; 6s*1y i3S (E-928.

Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -35 7.1583 0.11
2w 14 -71 7.1547 0
im 32 -161 7.1457 3
2M 62 -314 7.1305 -1
3M 98 -490 7.1128 5
6M 186 -923 7.0696 3
9M 274 -1364 7.0254 4
1Y 365 -1848 6.9770 18
18M 550 -2590 6.9028 45
2Y 733 -3160 6.8458 60
3Y 1096 -4290 6.7328 110
CNY CENTRAL PARITY RATE 7.1534
CLOSING SPOT RATE 7.1618

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -152.5 -329 -761.5 -1203 -1687
2M -176.5 -609 -1050.5 -1534.5
3M -432.5 -874 -1358
6M -441.5 -925.5
M -484

Fx Swap Curve
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./ Edison Zeng

ERA: Rofoel Wang
#p#: rafoel.wang@cfets-nex.com.cn
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BRRREIZSFEIERNERM. Wit BURER. “ERFUESARKKE, ORRELEES. NHERERESFER, BORSIENMT{TEN. RARENREISERAEER.
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