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A HZFEITG/NRTFREMNR 7.2110, 8 E—M3 5 H B 23bp, SSRGS E— 5 HE AT FT.
ON WiAZ7E -6~-5.3 ; TN ilACfE -5.74~-5.4 ; SN WAC/E -5.5~-5.4 2 |i],

1w ASLE -37.5 WA E; 2w ACHE -77 I B, 1S R H ARASTE -167.5~-167 22 [6l; 2s IRACHE -343, -342 (I E; 3s fACHE -510.5, -510, -509, -
508, -507, -505 [AIfiE ;

RRKIHIR, 65 lACTE -1065, -1063, -1062, -1060, -1055 fffilr; 9s A 7E -1626, -1625, -1623, -1620, -1618, -1615 [ffix; 1Y WA 7E-2170, -
2168, -2167, -2165, -2163, -2160, -2155, -2152, -2150, -2148, -2145 /i & ;

Spread J1fi, 1w*2w RACHE -39 AL E ; 1s*2s MACTE -176 AL E ; 65*9s AT E-563 FILI B 6s*1y MACLE -1104,-1102 KL HE

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -38 7.2983 -0.8
2w 14 -76 7.2945 -1
im 30 -168 7.2853 -4.5
2M 61 -343 7.2678 -3
3M 91 -511 7.2511 -10.5
6M 183 -1066 7.1955 -27
9M 275 -1626 7.1395 -32
1y 365 -2166 7.0855 -52
18M 548 -3075 6.9946 -105
2y 730 -3767 6.9254 -42
3Y 1097 -5100 6.7921 -90
CNY CENTRAL PARITY RATE 7.2110

CLOSING SPOT RATE 7.3021

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -175.01 -342.5 -897.97 -1458 -1998
2M -167.49 -722.96 -1282.99 -1822.99
3M -555.47 -1115.5 -1655.5
6M -560.03 -1100.03

IM -540



Fx Swap Curve
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 / Ray Yan

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