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¥Gum, O/N FERACHE-4.95~-4.6. T/N FERAIE-14.6~-13.1 I E . S/N EERAZAE-4.77~-4.55 (I B . 1w RASE-33.2, -33, -32.8, -32.7, -
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K IR, 6s B2 7E-1010, -1008, -1005, -1001.5, -1000, -998, -995, -992, -990 Z&fVE . 9s A3 fE-1565, -1560, -1558, -1555, -1550, -
1545, -1542, -1538 54 & . 1y A2 1E-2135, -2127, -2130, -2135, -2138, -2125, -2120, -2116, -2115, -2107, -2102, -2100, -2096 £ & .
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Spread J7Ifl, 1*2s A2 TE-162 NI E . 2*3s BACAE-179 AL B . 3*6s BACAE-520, -518 I B . 6*9s M ZTE-551, -550, -548, -546 SN E . 9*12s
ASAE-570, -569, -565 %57 E . 6*12s BACFE-1142, -1135, -1120, -1119, -1117, -1107 [{IfiE.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -33 7.2583 0.5
2w 14 -67 7.2549 2

im 28 -139 7.2478 1.2
2M 59 -299 7.2317 6

3M 92 -478 7.2138 -7.68
6M 182 -992 7.1624 19
9M 273 -1538 7.1078 49
1y 365 -2098 7.0518 97
18M 546 -3080 6.9536 121
2y 730 -4000 6.8616 130
3Y 1095 -5585 6.7031 165
CNY CENTRAL PARITY RATE 7.1712

CLOSING SPOT RATE 7.2616

USD/CNY Spread Ref.

2M 3M 6M oM 1y
iM -160.5 -339.27 -853.5 -1399.5 -1959.5
2M -178.77 -693 -1239 -1799
3M -514.23 -1060.23 -1620.23
6M -546 -1106

IM -560



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