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S HFETT/NRTPE AR 7.1418, B E—A 5 H LR 13bp, S HIREEEAN L —22 5% HEAF T

ON M-5.6 3£#-5.55, -6; TN M-5.74 45%-5.75. -5.76. -5.9. -5.95, J53K[A]-5.9; SN M-5.73 45%-5.74. -5.75. 1W J®AZ(E-39.95; 3W J®ACE-116. 1S
JRAZAE-177.5; 2S FACAE-325; 3S A (E-482.5,

KRR, 65 FAZ#E-961~-958 Miifr; 9S WA fE-1334~-1329 fifr; 1Y M-1745 SLF|-1744, -1742,

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -40 7.1871 -0.55
2w 14 -79 7.1832 -1
im 32 -178 7.1733 4
2M 61 -326 7.1585 4
3M 92 -482 7.1429 -2
6M 194 -960 7.0951 -51
9M 273 -1331 7.0580 -3
1y 365 -1742 7.0169 0
18M 551 -2410 6.9501 0

2y 732 -3025 6.8886 -25
3Y 1096 -4125 6.7786 -25
CNY CENTRAL PARITY RATE 7.1418

CLOSING SPOT RATE 7.1911

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -148 -304 -782 -1153 -1564
2M -156 -634 -1005 -1416
3M -478 -849 -1260
6M -371 -782
oM -411

Fx Swap Curve
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B & A: Rafoel Wang
ffFE: rofoel. wang@cfets-nex.com.cn
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