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4 H Fixing €1t 7.1064, B L— 5 H LM 12 1~ bp. 5 H, ZTHIGEL, ZHARKEMNE E—22 5 H KiE Lk

fHif, O/N NALA(E-18.4~-17.8. T/N FAC(E-6.0575.9. S/N i C#E-5.97, -5.95. 1w MAZTE-41. 1s il FE-151~-149.5. 3s A FE-444.5,
FRIHIR, 65 A TE-827. 1y WAL TE-1553,
KPR |, 18s AT #E-2100. 2y HAC{E-2610.
spread I, 6*9s {32 E-390.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -41 7.1337 -0.3
2w 14 -79 7.1299 0
im 30 -150 7.1228 5.99
2M 62 -307 7.1071 6
3M 91 -445 7.0933 3.4
6M 181 -826 7.0553 13
9M 273 -1212 7.0166 15
1y 365 -1550 6.9828 30
18M 546 -2093 6.9285 57
2y 730 -2605 6.8773 45
3Y 1098 -3675 6.7703 15
CNY CENTRAL PARITY RATE 7.1064

CLOSING SPOT RATE 7.1378

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -157.29 -294.89 -675.79 -1062.29 -1400.29
2M -137.6 -518.5 -905 -1243
3M -380.9 -767.4 -1105.4
6M -386.5 -724.5
oM -338

Fx Swap Curve
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B & A: Rafoel Wang
ffFE: rofoel. wang@cfets-nex.com.cn
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