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AT/ NRT P EGR 7.1705, B E—A2 5 H LR 8op, BRI M8 L —32 5 HEEA R

ON .5 M-4.8 45%1-4.88, J5M-4.85 25%5]-4.9; TN 7£-4.9~-4.86 Z [HR B AL, REKRAA(E-4.87, FEHINIE-4.87; SN M-14.65 K FI-14.6. -14.58., 1W
RASLE-34.7; 2W RATHE-69.5. -69.2. -69. 1S M-141.2 3£F(-141. -140.5; 2S M-309.5 3£%-309. -308. -307.5. -307; 3S M-474 —P&3LHTE-473.5. -
473. -472. -471.5. -471. -470.5; 5S A5 1E-825,

RKHARR, 65 M-1010 45 %)-1013. -1015, E 4% [A]-1011.5; 9S M-1592 4551-1595, J5 J4[A1-1590; 1Y M-2197 45 %-2208. -2209. -2210, )& KAl
2205, -2200.

BRI, 185 WA E-3200. -3205. -3210.

Spread J71H, 2*3S JKAZTE-166, 3*6S JKAZTE-541.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -34 7.2818 0
2w 14 -69 7.2782 -1
im 28 -140 7.2711 -0.3
2M 59 -305 7.2546 5

3M 89 -470 7.2381 -0.09
6M 181 -1011 7.1840 -1
9M 273 -1587 7.1264 0

1y 368 -2195 7.0656 5
18M 546 -3201 6.9650 -1

2y 731 -4130 6.8721 0

3Y 1096 -5750 6.7101 30
CNY CENTRAL PARITY RATE 7.1705

CLOSING SPOT RATE 7.2851

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -165.3 -330.39 -871.3 -1447.3 -2055.3
2M -165.09 -706 -1282 -1890
3M -540.91 -1116.91 -1724.91
6M -576 -1184

oM -608



Fx Swap Curve
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ERA: Rofoel Wang
#f#§: rafoel.wang@cfets-nex.com.cn
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A AV EEEEREMALGRTUEAR (BURFER “ BEERIEH” ) 6iE, R LR M. REVET, AEFHUGRIAN NS DMEM R, &) T8,
KBHGIHHPFAE . HIEITS L iE B 2ok B AT BRI AL IRIE, (5 EARE AR S-SR TR BB EUEM A 5 KIS H R AN B, EaER, AT
TER R AR, AMCR EIFE PR bE MARTIEAE BN AL, AR SEREME . I PR B R PSS R, I B B i 7R ASK RS AR H PR 045 2010 51 A BT BE 51 & M 2K Bk A 43 7K
EfT5TE.



