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4~ H Fixing €7E 7.1894, B L —3 5% H EFT 18 4> bp. & H S MR WAL 8 - —32 5 H ISR Bt L7+

Fu, O/N FERAZLE-5.5-4.5. T/N FEEREAZAE-5.25~-5 PN B . S/N FEERASTE-20.4~-20.05 AL & . 1w A2 (E-37, -36.8, -36.61, -36.5, -36.2 &
8. 2w RASLE-74.5 BN E . 1s ACTE-167.5, -167 ZEfi B . 2s AT FE-337.2, -337 51 H . 3s AT FE-496 25V E .

IR, 6s BAZFE-1000, -1001, -999, -998, -997 % E . 9s WAZ(E-1514, -1513, -1517 U E . 1y BAZfE-2045, -2050, -2052, -2055, -
2048 FEAIE
IR, 2y BACAE-3510 AL E .

Spread Jj1fi, 6*9s AZTE-516, -515 [IF7E . 9*12s BACHE-532 I E . 6*12s A LE-1050 K7 & .

Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -36 7.1871 0.89
2w 14 -75 7.1832 0
im 31 -167 7.1740 7.05
2M 62 -335 7.1572 -2
3M 91 -496 7.1411 7
6M 182 -997 7.0910 4
9M 273 -1517 7.0390 3
1y 364 -2050 6.9857 4
18M 549 -2900 6.9007 0
2Y 728 -3510 6.8397 10
3Y 1097 -4715 6.7192 5
CNY CENTRAL PARITY RATE 7.1894
CLOSING SPOT RATE 7.1907

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -167.85 -328.85 -829.85 -1349.85 -1882.85
2M -161 -662 -1182 -1715
3M -501 -1021 -1554
6M -520 -1053

IM -533



Fx Swap Curve
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3/ Yiff Wang

ERA: Rofoel Wang
#f#§: rafoel.wang@cfets-nex.com.cn
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CLEFERMINMAEER (MTERER") (RALUERER, BARENH/AHEHNER, HARFURT DSRRSTEEHARSNIAT (MTEF-LEERET") RE=S, BRFREOFIEREN SIUERTA.
RANHTZRREAXNRH. BT BURER. SR FUEAREKE, WRFRELREY. PRMRERESER, BURBSENmHTEN. RERERIEIZERREER.
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REHGIH VAR BRI L iE B 2ok B ATFRI BRIt AL, (5 EAREANBRRN SAEMER TR B ST 5 SIS AR R A . diEisk, AT
PER AR, AR E PR AT (T B AR, ARAEF S8 I RV v I S oK, E it [ e B T 7R AN PR ASE P AR H AR AT J20 70 51 A2 BT B 51 & R4k B A 21 3 7 4H
A5 E.



