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A HZETo/ N RSN’ 7.2043, B E—N3E 5 H R 23bp, SHIBRIE N B L —2 5 HA BT L47,
ON {AZTE -6.6™-5.9 ; TN JACHE -5.75~-5.53 ; SN BAZfE -33~-31.5 2 [d.

w A TE -37.5~-36.5 MIA7E; 2w ACAE-75 WAL E; 3w AC7E-112.5 FIfL & ; 1S R B ACHE -163, -162.5, -162, -161, -160.5, -159.5, -159 1]
fiE; 2s ATHE -325, -324, -323 MIf7E; 3s BACAE-492, -490, -489, -488, -487 M HE ;

TR, 6s BACHE -990, -989, -988, -985, -983, -982, -980, -975, -970 [fliT; 9s HKAC7E-1495, -1492, -1490.5, -1488, -1485, -1480, -
1478, -1475 [ftir; 1Y WASfE-2003, -2002, -1998, -1995, -1994, -1990, -1989, -1988, -1985, -1983, -1980, -1978, -1975, -1974 /i HE ;

Spread J7 i, 3s*4s WACHE -154 AL E ; 65%9s AT LE-507 HIAT B 9s*1y AT TE -510 HIAI B 6s*1y WACAE -1017 , -1008, -1004 HIF7HE .

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -36 7.2959 3.09
2w 14 -74 7.2921 4
im 30 -158 7.2837 5
2M 61 -323 7.2672 11
3M 92 -486 7.2509 4
6M 184 -972 7.2023 15
9M 275 -1470 7.1525 37
1y 365 -1972 7.1023 46
18M 548 -2770 7.0225 60
2y 730 -3370 6.9625 70
3Y 1094 -4600 6.8395 150
CNY CENTRAL PARITY RATE 7.2043

CLOSING SPOT RATE 7.2995

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -165 -328 -814 -1312 -1814
2M -163 -649 -1147 -1649
3M -486 -984 -1486
6M -498 -1000

IM -502



Fx Swap Curve
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 / Ray Yan

ERA: Rofoel Wang
#p#: rafoel.wang@cfets-nex.com.cn
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