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AH Fixing ©E7E 7.1903, B L —2 5 H BT 34 4 bp. 2 HEWIRBEN B E— 5 HH T F&.

Fum, O/N FERAIE-5.5-5. T/N FEKATE-20.8~-20 B B . S/N FERNAI(E-5.29~-5.23 HIf & . 1w {3 TE-36.8, -365, -36.66, -36.6, -36.75
ZEATE . 2w RASAE-73.5, -74 AL E . 3w ACTE-112.7 AL & . 1s S TE-167, -168, -167.2, -166.8, -166.1 Z5fi & . 2s JMAFE-335, -336 54V H .
3s FRAZHE-498, -499 ZEfH .

K WIPR, 6s B3C7E-1005, 1004, -1003, -1002, -1001, -1000, -1004 Z:f7H# . 9s WAZAE-1516, -1517, -1515, -1512 Z&fV & . 1y RACFE-2045, -
2043, -2040, -2038, -2035, -2031 {7 & .

Spread J7 1, 6*9s MACFE-512 AL E . 9*12s BAZ(E-523 I B . 6*12s FACFE-1041, -1035 [N E .

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -37 7.2003 -0.9
2w 14 -75 7.1966 -3
im 31 -167 7.1873 -3.54
2M 62 -336 7.1705 -11
3M 92 -499 7.1542 3.5
6M 185 -1003 7.1037 -11
9M 276 -1512 7.0528 -1

1y 365 -2034 7.0006 10
18M 549 -2880 6.9160 0

2y 730 -3490 6.8550 10
3Y 1099 -4720 6.7320 40
CNY CENTRAL PARITY RATE 7.1903

CLOSING SPOT RATE 7.2040

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -168.26 -331.26 -835.76 -1344.76 -1866.76
2M -163 -667.5 -1176.5 -1698.5
3M -504.5 -1013.5 -1535.5
6M -509 -1031

IM -522



Fx Swap Curve
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3/ Yiff Wang

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



