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% H Fixing £ /£ 7.1886, ¥ L5 H T 14 bp. A HAMRAE L E—22 % HA P £t

kg, O/N EERATIE-7~-55, T/N FEAIE-18.2~-17.2 A B . S/N FERAZIE-6.2~-5.2 A B . 1w AL {E-42, -41, -40, -40.5, -42, -
425, -40.6 A E . 2w RACHE-73, 71 AL E . 3w A FE-118 S5 B . 1s AT TE-162, -161, -160 257 B . 2s A AE-316 51 B . 3s BACFE-505,
-507, -508, -504 &{VH.

PR, 6s BASTE-1100, -1095, -1088, -1085, -1080, -1075, -1071 Z5fi® . 9s A fE-1735, -1725, -1720, -1700, -1695, -1685 27 H.
1y iRAZ#E-2370, -2350, -2335, -2325, -2328, -2330, -2331, -2339, -2334, -2325, -2320, -2315 %547 H .
KRR, 18s BACTE-3430, -3390, -3380, -3370 MV E . 2y BACAE-4360 AL E . 3y BASFE-5900, -5890 2547 H .

Spread J7 1, 6*9s ACTE-630, -625 NI E . 9*12s KAZTE-630 AL E . 6*12s KAZTE-1265, -1260, -1255 L7 E .

Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 8 -41 7.3279 -0.6
2W 14 -71 7.3249 3
im 23 -160 7.3160 2.7
2M 59 -316 7.3004 6
3M 91 -503 7.2817 4.84
6M 182 -1071 7.2249 17
9M 274 -1685 7.1635 29
1Y 365 -2312 7.1008 65
18M 546 -3370 6.9950 80
2Y 730 -4320 6.9000 75
3Y 1095 -5900 6.7420 136
CNY CENTRAL PARITY RATE 7.1886
CLOSING SPOT RATE 7.3320

USD/CNY Spread Ref.

2m 3mM 6M oM 1Y
1M -155.6 -342.76 -910.6 -1524.6 -2151.6
2m -187.16 -755 -1369 -1996
3M -567.84 -1181.84 -1808.84
6M -614 -1241

9M -627



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