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S HET/ NRT AR 7.1741, B L4325 H L 8bp, A RIEHIT BRI

O/N FiAZFE-5.37-5.2; T/N lAC(E-5.24~-5.15; S/N AT fE-5.25~-5.15; 1w FACFE-36; 3w ACTE-106.8; 1s WA 7E-166, -163.5, -162.5, -161.25; 2s
ACAE-311;  3s S TE-470, -474, -475.

HFRIARR, 65 BRACE-965.5, -973, -972, -970; 9s RACTE-1456; 1y U ACE-1920, -1925, -1935, -1936, -1933 /5[ X & #-1928, )5 TE-
1933 £ 45,

IR, TE.

Spread Jj [, 6s*1y {AC7E-962, -960, -959.5; 9s*1y AL {E-476.

1w 7 -36 7.2270 0.35
2W 14 -72 7.2234 -1
iM 32 -165 7.2141 3
2M 61 -314 7.1992 -2
3M 92 -476 7.1830 -1
6M 186 -972 7.1334 10
oM 277 -1460 7.0846 30
1y 365 -1930 7.0376 57
18M 550 -2765 6.9541 65
2Y 732 -3510 6.8796 15
3Y 1096 -4635 6.7671 265
CNY CENTRAL PARITY RATE 7.1741

CLOSING SPOT RATE 7.2306

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -149 -311 -807 -1295 -1765
2M -162 -658 -1146 -1616
3M -496 -984 -1454
6M -488 -958

IM -470



Fx Swap Curve
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X / Edison Zeng

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.
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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.



