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% H Fixing jE1E 7.1496, ¥ L5 H L2 4 bp. A H, AR, BRI B E—22 5 B KIE T 2.

¥Gum, O/N A AE-17~-16.5. T/N FACFE-5.67-5.25.. S/N B AE-5.55~-5.3, 1w FASFE-38.57-38.1. 3w FACE-115.5, 1s FACE-171~168. 2s AT
1E-351~-348, 3s {ACAE-495~-487 . 4s FRACLE-649. 5s AAC{FE-807.

FPKHIRR, 65 BAC1E-976~-965. 9s iAZFE-1433. 1y AL FE-1885~-1877, EAHUNE-1880.
KPR I, 18s A #E-2600. 3y &2 -4200, -4220, -4300.
Spread I, 1w*1s flAC7E-130. 2*3s il ACFE-142. 3*6s ACTE-480. 6*12s %A 1E-911.5~-904,

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -38 7.2068 1.45
2w 14 -77 7.2029 2
im 31 -169 7.1938 0.5
2M 66 -346 7.1760 3
3M 92 -487 7.1619 -4
6M 184 -970 7.1136 -26
9M 275 -1435 7.0671 -40
1y 365 -1880 7.0226 -63
18M 549 -2600 6.9506 -110
2y 730 -3160 6.8946 -110
3Y 1096 -4250 6.7856 -100
CNY CENTRAL PARITY RATE 7.1496

CLOSING SPOT RATE 7.2106

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -177.5 -318.5 -801.5 -1266.5 -1711.5
2M -141 -624 -1089 -1534
3M -483 -948 -1393
6M -465 -910
M -445

Fx Swap Curve

300 2Zm  3m  4m  5S5m  6m  Im  8m  Sm  10m 1lm 1y

-400
-600
-800
-1000
-1200
-1400
-1600
-1800

-2000

—— ZIEFTHME = 2023EER1H



3/ Jason Ge

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.

WWW.CFETS-NEX.COM.CN

A AHVEH BEEPRE MALARTUEAT (LUNRRR “ LigEBE M7 ) #ifE, B LigEPREmpra .. REVFR, AEAIUGIADN A EUEMIEEIR . ZHl. T,
KBHGIHIHPEAE . BRI L HE B 2ok B AT BORP A AL IRIE, (5 B AREANBR N SR e TR RS aUEM A 5 KIg MR B, dEagk, AT
TE PR, AR L R B8 MARFTHERR BOW A, ANORIEH SR I sAERf M55 K, i R B /R ANl R E A H PPAE AT 45 S8 70 51 A BURT RE 51 & (R4 Ok B 21 4 7K 4H
DT



