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A HFEIT/ANRT RN 7.1693, B E—32 5 H N Sbp, FHIRRICE N L —22 5% H 7

ON 5L M-4.7 LF-4.6, FJ52h30-4.72. -4.9. -5; TN 1E-4.75~-4.6 Z [AREIEAS, FEAIUNTE-4.66; SN M-14.34 45%]-14.7. 1W %A 7E-34.5~-33.5 Fff
s 2W A #E-69.5 BT, 1S M-143 SE£F]-140. -138.5; 2S M-310 SLF|-308; 3S KA (FE-481.

R HARR, 6S RASTE-1047~-1040 FilT; 9S A TE-1650; 1Y M-2252 —BK45%1-2288. -2290, [5{E-2287~-2280 2 [dK[AI kA, LA %-2290.

Spread J7 [, 1*2S lAC1E-48, 3*6S AZTE-562, 3*12S JAC/E-1805, 6*12S ffA5-1245. -1243. -1244, 9*12S KA {E-638.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -35 7.2690 1.2
2w 14 -70 7.2655 2
im 28 -138 7.2586 3
2M 59 -310 7.2414 7
3M 89 -481 7.2243 4
6M 181 -1044 7.1680 2
9M 273 -1650 7.1074 -11
1y 367 -2291 7.0433 -16
18M 546 -3290 6.9434 -50
2y 739 -4200 6.8524 85
3Y 1095 -5700 6.7024 100
CNY CENTRAL PARITY RATE 7.1693

CLOSING SPOT RATE 7.2724

USD/CNY Spread Ref.

2M 3M 6M M 1y
1M -172 -343 -906 -1512 -2153
2M -171 -734 -1340 -1981
3M -563 -1169 -1810
6M -606 -1247

M -641



Fx Swap Curve
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B®.A: Rafoel Wang
fipFE: rofoel.wong@cfets-nex.com.cn
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