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4 H Fixing EAE 7.1705, ¥ E—2Z 5 H LM 1 13 4 bp. S H, ZHIEK, BWIRWEANE E—325 B KR LT

¥Gum, O/N FNAZAE-15~-14. T/N A AE-5.2~-4.9, S/N A FE-5.05~-4.9, 1w AT FE-35.2~-34.9, 1s ACFE-155~-154, 2s BACE-312~-311. 3s AT
TE-470~468. 5s A £E-803~-801.

K HARR, 6s BACAE-978~-969. 9s FAC 7E-1485~-1470. 1y AC{E-1989~-1955, Bt AE-1958.
KHARR, 2y AACTE-3500, 3y KA 1E-4850.
Spread =, 1*3s A 7E-315.5. 3*5s AT 7E-335, -333. 3*6s AT 7E-506, -505.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -35 7.2347 -0.07
2w 14 -70 7.2312 0

im 31 -155 7.2227 -1
2M 62 -312 7.2070 5

3M 92 -469 7.1913 0.5
6M 184 -967 7.1415 18
9M 275 -1470 7.0912 38
1y 365 -1960 7.0422 53
18M 549 -2800 6.9582 70
2y 730 -3500 6.8882 50
3Y 1098 -4865 6.7517 85
CNY CENTRAL PARITY RATE 7.1705

CLOSING SPOT RATE 7.2382

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -157.4 -314.4 -812.4 -1315.4 -1805.4
2M -157 -655 -1158 -1648
3M -498 -1001 -1491
6M -503 -993

IM -490



Fx Swap Curve
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3/ Yiff Wang

ERA: Rofoel Wang
#f#§: rafoel.wang@cfets-nex.com.cn
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REmR:
CLEFERMINMAEER (MTERER") (RALUERER, BARENH/AHEHNER, HARFURT DSRRSTEEHARSNIAT (MTEF-LEERET") RE=S, BRFREOFIEREN SIUERTA.
RANHTZRREAXNRH. BT BURER. SR FUEAREKE, WRFRELREY. PRMRERESER, BURBSENmHTEN. RERERIEIZERREER.

WWW.CFETS-NEX.COM.CN

A AV EEEREMALARTUEAR (BURFER “ BEERIEH” ) 6iE, R EEERS T . REVET, AERFHURIAN NS DB R, &l T8,
REHGIH VAR HIEITS L iE B E 2ok B ATFRI SRRt AL, (5 EAREA NN SAEMER TR B ST 5 SIS AR R . diEisk, AT
PER AR, AR E PR AT (T B R, ARAIEF S8 I RV v 1 S oK, it [ e B T 7R AN PR ASE AR H PPARARTAS J20T0 51 A2 BT B 51 & R4k B A 21 3 7 4H
A5 E.



