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A HZETR/NRTFREN R 7.1885, i E—A32 5 H T 6bp, SHARBE N B E— % HE AT BAT.
ON Ji{3EfE-5.5~-4; TN WACTE-6~-5; SN AT AE -6~-5.3 2 [f],

1w MAZTE -39.5, -39, -38, -36.5 HIAIE; 3w MASTE -108 I E : 1S REMAAE -178~-175 2 [8] ; 2s JACAE -330 Bfilr ; 3s AZAE -503, -502, -
500, -497 MiT;

R HIRR, 65 BACAE -1073, -1067, -1055, -1045 JEALULAIE -1058 BifiT; 9S AZFE-1700, -1699, -1690 EFHUNFE-1677 BifiT; 1Y M -2360 L3 -
2330, -2325 Bl , FJEARACHE -2345 ik, BEJEE30-2332, -2330, -2315 HIfVE; ERULLE -2310 .

KPR, 18s AC7E-3400, -3390 MINZE; 2y AACTE-4320 NI B 3y S FE-5950 I & .

Spread Jj [, 6s*1y AAZ{E-1260, -1250 N HE .

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -36 7.3278 24
2W 21 -107 7.3207 6

im 21 -175 7.3139 -10.3
2M 61 -328 7.2986 -4
3M 90 -493 7.2821 12
6M 181 -1060 7.2254 21
9M 273 -1675 7.1639 20
1y 365 -2290 7.1024 35
18M 546 -3350 6.9964 30
2y 730 -4300 6.9014 -25
3Y 1098 -5950 6.7364 -50
CNY CENTRAL PARITY RATE 7.1885

CLOSING SPOT RATE 7.3314

USD/CNY Spread Ref.

2M 3M 6M IM 1y
iM -153.2 -318.2 -885.2 -1500.2 -2115.2
2M -165 -732 -1347 -1962
3M -567 -1182 -1797
6M -615 -1230

M -615



Fx Swap Curve

2m 3m 4m  5m 6m Tm  8m  9m 10m 1lm 1y

-500
-1000
-1500

-2000

-2500

e JIZIE1H10R == 202F 15130

W/ RayYan

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

BRTHEE BRI ZRREBTRES AN

REmR:
CLEFERMINMAEER (MTERER") (RALUERER, BARENH/AHEHNER, HARFURT DSRRSTEEHARSNIAT (MTEF-LEERET") RE=S, BRFREOFIEREN SIUERTA.
RANHTZRREAXNRH. BT BURER. SR FUEAREKE, WRFRELREY. PRMRERESER, BURBSENmHTEN. RERERIEIZERREER.

WWW.CFETS-NEX.COM.CN

G oA AHVH ERERE MALARIUEAT (LUK “ BgEPRIET” O 6fE, BAh EEERS M. R, RPN NS BUEAE A8, 26l F
B ORRIGIFHENE . B AEE R EERA QTSR AL A SR IRE, EEARMANBRN SEM S TR 5RO aUEfI5E 5 ISR A EIEE R,
ATE RS, AR B EPRI TR MR B T, ARIEH S IE . I AR PSR 2R, R R B 5% T 7R ASK PR P A H PP AT A5 S8 1M 51 3R] RE 51 A 45k B A 41 43
RS 54T



