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A HETR/ANRBPENR 7.1007, B D225 H NI 41bp, SRS ME E—22 5 BA T EAT.
TN JASTE -4.7~-4.27 5 SN JRACTE -4.75~-4.4 Z[f],

1w BASAE-31.7 HIfL B 2w FACHE-64, -63.7, -63.5 MM B 1S [RENACHE 142.4 KNI E; 3s ACHE -369 AL E
IR, 6s BUACAE 682 BHIL: 1Y BUSCHE -1260, -1258, -1254, -1250 N E ;

Spread Ji [, 4s*ly iACTE-748, -745 N HE ;

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -32 7.1297 0.64
2w 14 -64 7.1266 1
im 33 -142 7.1187 -6.2
2M 61 -257 7.1072 8
3M 92 -369 7.0960 6
6M 182 -685 7.0644 7
9M 273 -985 7.0344 8

1y 365 -1260 7.0069 7
18M 547 -1725 6.9604 25
2y 730 -2185 6.9144 15
3Y 1097 -3060 6.8269 15
CNY CENTRAL PARITY RATE 7.1007

CLOSING SPOT RATE 7.1329

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
1M -114.8 -226.8 -542.8 -842.8 -1117.8
2M -112 -428 -728 -1003
3M -316 -616 -891
6M -300 -575
9M -275
Fx Swap Curve
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./ Ray Yan

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