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4 H Fixing B 7.1102, B E—x % H BT 47 4 bp. & HSWIRWCE M E— 5 HE A LT,

¥, O/N EERALE-5.3~-4.4 LB . T/N FERALE-18.97-17 LB . S/N FERALE-5~4.6 A E . 1w A FE-33 61 B . 2w A TE-67 [
8. 3w RACHE-99, -98, -97 i E . 1s AZAE-139, -138.6, -138.4, -138, -137.6 Z5{i B . 2s ACHE-270 Z5A1 E . 3s AT HE-382, -381 24 HE.
5s AT FE-595 HI E .

IR, 65 BACFE-698 2507 B . 9s FACFE-1008, -1005 257 & . 1y ACE-1290, -1285 Z5fV H .

Spread J71fl, 1*3s BAC(E-243.4 FIf7 B . 3*5s ACTE-214 AL E .

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -33 7.1213 1.09
2w 14 -67 7.1179 2
im 31 -138 7.1108 3.1
2M 62 -268 7.0978 0
3M 92 -381 7.0865 9.5
6M 182 -698 7.0548 7
9M 273 -1005 7.0241 11.5
1y 365 -1282 6.9964 36
18M 547 -1790 6.9456 25
2y 730 -2306 6.8940 -6
3Y 1098 -3150 6.8096 25
CNY CENTRAL PARITY RATE 7.1102

CLOSING SPOT RATE 7.1246

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -130.1 -243.1 -560.1 -867.1 -1144.1
2M -113 -430 -737 -1014
3M -317 -624 -901
6M -307 -584
oM -277

Fx Swap Curve
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3/ Yiff Wang

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

PR BB RN E A R E S

RERAEA:
CLEFEEMIIMMAEEE (CIFERER") (UBLRHER, BESERENH AFEANER. HARFRT HEERETEEARMTAT (MUTER- LESEERST") =75, “ER FEDFIEEESSTEEOSMTR.
BRRREIZSFEIERNERM. Wit BURER. “ERFUESARKKE, ORRELEES. NHERERESFER, BORSIENMT{TEN. RARENREISERAEER.
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A AHVEH LEERE MALARTUEAT (LUNRRR “ LigEBLE M7 ) #ifE, B LigEPREmpra . REVER, RPN A EUEMIEABIR . ZHl, T,
KB HPEA A BRI L5 B 2ok B ATTRIBERH A AL IRE, (5 B AR B AN SAEM G TR B EUEFI 22 5 IS AR R . . diEisR, AT
VRSN, AT L [ P B AR AT HERZ BOW R, AR SR . I R sHERA PR SF EOR, R BBt o sRASxd B AE AR H PP AT JE 170 51 A BRI RE 51 A (R 2k B A4 4 7K 4H
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