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A HZFEITG/NRTFREMNR 7.2095, 8 E—M32 5 H B 22bp, SWIBRBESEN 8 E— S HE AT FT.
ON ASHE -17.4~-17 5 TN FACHE -5.74~-5.45 ; SN ACHE -5.7~-5.59 Z[i].

1w FACAE -40.5~-39.7 AL B ;s 2w RACTE-78~-77.9 AL B 3w ACfE-117.5 NI B ; 1S RE AL -175,-172.5,-172 NI E; 2s BACHE -350,-348 (1]
A 3s A FE-520,-519,-518,-516 [ B ;

TR, 6s MACHE -1051,-1048,-1046,-1045,-1044,-1041,-1040 [ftiT; 9s FAC7E-1585,-1584,-1582,-1580,-1577 ffir; 1Y FAC1E-2128,-2125,-2120,-
2117,-2116,-2112,-2111,-2110,-2108,-2105,-2100,-2098,-2096 [KI{ & ;

KRR, 2y AAZTE-3550 47 & ;

Spread J7HI, 2w*3w ACTE -39 AL E; 6s*1ly AACTE -1068~-1055 [HALH .

Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -40 7.2421 -0.06
2W 15 -79 7.2382 5
im 31 -173 7.2288 1.7
2M 63 -347 7.2114 8
3M 92 -516 7.1945 2
6M 184 -1037 7.1424 -2
9M 276 -1575 7.0886 -9
1y 365 -2095 7.0366 -4
18M 549 -2940 6.9521 -20
2Y 730 -3528 6.8933 22
3Y 1096 -4865 6.7596 -115
CNY CENTRAL PARITY RATE 7.2095
CLOSING SPOT RATE 7.2461

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -174.3 -343.1 -864.1 -1402.1 -1922.1
2M -168.8 -689.8 -1227.8 -1747.8
3M -521 -1059 -1579
6M -538 -1058

oM -520



Fx Swap Curve
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B&RA: Rafoel Wang
BR#: rofoel.wong@cfets-nex.com.cn
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