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A H Fixing 5L 7.1337, B E—x 5 H BT 134 bp. 2 HE& MRS R E— 5 HH AT LT+

Jidt, O/N LEKALAE-5.97-5.5 ML E . T/N EZBAAE-17.35~-17.25 (AL E. S/N EZRAAE-5.8%-5.75 IIfLE. 1w KA TE-40, -40.2 HArE. 2w
JRACTE-83 NI E o 1s BAZAE-172, -172.2 ST HE . 25 JRATAE-331.3, -332 SR E. 3s NALAE-474, -474.2 FFhiE.

KHARR, 65 BACE-915, -913 257 H . 9s A AE-1292, -1290 Z54 B . 1y A HE-1678, -1680 547 H .
KR, 2y BliAZ7E-2880 KNI H .

Spread J71fi, 1*2s ilACTE-159.3 HINLE . 1*3s iAC1E-302 AN HE o

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -40 7.1690 -0.58
2w 15 -84 7.1647 -5
im 31 -172 7.1558 -0.5
2M 63 -332 7.1399 -9
3M 92 -474 7.1256 13.8
6M 190 -914 7.0817 27
9M 273 -1290 7.0440 18
1y 365 -1677 7.0053 36
18M 549 -2315 6.9415 45
2y 730 -2860 6.8870 80
3Y 1096 -3980 6.7750 65
CNY CENTRAL PARITY RATE 7.1337

CLOSING SPOT RATE 7.1730

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -159.2 -301.4 -741.2 -1117.7 -1504.7
2M -142.2 -582 -958.5 -1345.5
3M -439.8 -816.3 -1203.3
6M -376.5 -763.5
oM -387

Fx Swap Curve
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3/ Yiff Wang

ERA: Rofoel Wang
#p#: rafoel.wang@cfets-nex.com.cn
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CLEFEEMIIMMAEEE (CIFERER") (UBLRHER, BESERENH AFEANER. HARFRT HEERETEEARMTAT (MUTER- LESEERST") =75, “ER FEDFIEEESSTEEOSMTR.
BRRREIZSFEIERNERM. Wit BURER. “ERFUESARKKE, ORRELEES. NHERERESFER, BORSIENMT{TEN. RARENREISERAEER.
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