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FHum, O/N FERAAE-21~-19. S/N FERAAE-5.35~-5.15 I B . 1w KA FE-36.9, -37, -37.2 254 E . 2w AT FE-75, -75.5 HIAI & . 3w lACTE-
115 AL B . 1s BACAE-169, -170, -170.5 25V & . 2s BRACHE-339, -340 247 H . 3s BACTE-500, -503, -501 Z5fv & . 5s JRACTE-835 [N E .

K HARR, 6s BAC#E-1010, -1012, -1007, -1005 2547 . 9s BAZE-1520, -1530, -1533, -1540, -1535, -1525, -1520 Z&f7E . 1y BAZE-2030,
-2035, -2040, -2047, -2050, -2062, -2065, -2058, -2056, -2045, -2040 547 H .

Spread J1fi, 1*2w ilAC7E-38.1 NI B . 6*9s IACTE-515 ML B . 9%12s MACFE-523, -525 MU E . 6*12s il ACE-1044, -1042, -1038, -1035, -1033
P A

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -37 7.1858 -0.2
2w 14 -35 7.1860 39
im 31 -169 7.1726 -1.76
2M 62 -340 7.1555 -5
3M 92 -501 7.1394 -2.5
6M 185 -1005 7.0890 -2
9M 276 -1518 7.0377 -6
1y 365 -2044 6.9851 -10
18M 549 -2900 6.8995 -20
2y 730 -3520 6.8375 -30
3Y 1099 -4745 6.7150 -25
CNY CENTRAL PARITY RATE 7.1919

CLOSING SPOT RATE 7.1895

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -171 -332 -836 -1349 -1875
2M -161 -665 -1178 -1704
3M -504 -1017 -1543
6M -513 -1039

IM -526



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