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Spread J71fi, 1*2w ilAC{E-32.5, -32.3. 1*3w ACFE-70.5 HIF & .

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 8 -42 7.1736 -80.06
2w 14 -75 7.1704 1

im 31 -165 7.1613 2.3
2M 63 -324 7.1454 -11
3M 92 -464 7.1314 10
6M 184 -876 7.0903 12
9M 274 -1285 7.0493 0

1y 365 -1670 7.0108 18
18M 549 -2305 6.9473 15

2y 730 -2860 6.8918 0

3Y 1096 -3915 6.7863 40
CNY CENTRAL PARITY RATE 7.1287

CLOSING SPOT RATE 7.1778

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -159.4 -299.4 -710.9 -1120.4 -1505.4
2M -140 -551.5 -961 -1346
3M -411.5 -821 -1206
6M -409.5 -794.5
oM -385

Fx Swap Curve
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3/ Yiff Wang

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