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A HFEITT/NRTF R 7.1705, B L= 5 H TN 3bp, SRS E—2 5 HE BT BAT.
ON JlAZFE-15~-12; TN A FE-42~-28; SN FAZLE -5~-4.6 Z |f],

1w A2 1E -36.5, -36, -35.5, -35 Wi B 3w ACTE -100.3 HIN & 1S B A AE -135~-131.4 2 [A] ; 2s J{KAZTE -317, -316.5, -316, -315, -314,
-313, -312 Pl 5 3s BACAE -486, -485, -483, -482, -481, -480, -479, -478 [fiiT;

KRR, 65 BRASHE -1022, -1020, -1019, -1018, -1015, -1012, -1010 E#LKAE -1023 Bififr; 9S AAC#E-1623, -1620, -1618, -1615, -1612, -
1605, -1600, -1598 JEHLIAE-1615 MTi; 1Y M -2255 SLF] -2235, -2230, -2225, -2220 MiiE , )G BACHE -2218 Mdikr, B 95%)-2215, -2210, -
2205, -2200 HIf7 & FEFULTE -2234 &

Spread J71H, 2s*3s AC7E-165 HINIE .

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -37 7.2375 6.44
2w 14 -67 7.2345 2
im 28 -133 7.2279 26
2M 61 -318 7.2095 13
3M 90 -488 7.1925 15.5
6M 181 -1026 7.1386 29
9M 273 -1623 7.0789 39
1y 365 -2234 7.0178 44
18M 546 -3270 6.9142 10
2y 741 -4160 6.8252 90
3Y 1097 -5700 6.6712 50
CNY CENTRAL PARITY RATE 7.1705

CLOSING SPOT RATE 7.2412

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -184.5 -354.5 -893 -1490 -2101
2M -170 -708.5 -1305.5 -1916.5
3M -538.5 -1135.5 -1746.5
6M -597 -1208

oM -611



Fx Swap Curve
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ERA: Rofoel Wang
#f#§: rafoel.wang@cfets-nex.com.cn
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A AV EEEEREMALARTUEAR (BURFER “ BEERIEH” ) &E, R BRI T . REVET, AEFHUSRIN NS DB R, &l T8,
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.



