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4 H Fixing €1t 7.2066, W LE—ZH T 291 bp. &H, ZTHIGEL, SHARKEME L—22 5 H KR T 2

¥G, OJN FRAZHE-5.85~-5.60 T/N FXACAE-5.66~--5.5. S/N FXAZ{E-5.67-5.52. 1w AT FE-39.3~-39, 1s HACAE-183.5, 2s AT FE-338.5. 3s HACLE-
514~511,

K HARR, 6s BAC#E-1041~-1033. 9s AT FE-1640. 1y FAC(E-2120~-2095, A% INTE-2123.
BRI F, 2y BAS#E-3550.
Spread |, 3*6s ]AZTE-524. 9*12s [JAZAE -475, -465. 6*12s JHAZAE -1068, -1059,

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -39 7.2093 0.76
2w 14 -78 7.2054 1

im 33 -184 7.1948 -10.7
2M 61 -339 7.1793 9

3M 92 -514 7.1619 2.5
6M 184 -1038 7.1094 -1
9M 286 -1645 7.0487 -70
1y 365 -2123 7.0009 -28
18M 551 -2975 6.9157 -35
2y 730 -3570 6.8562 -42
3Y 1097 -4870 6.7262 -5
CNY CENTRAL PARITY RATE 7.2066

CLOSING SPOT RATE 7.2132

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -155.1 -329.9 -854.4 -1461.4 -1939.4
2M -174.8 -699.3 -1306.3 -1784.3
3M -524.5 -1131.5 -1609.5
6M -607 -1085
oM -478

Fx Swap Curve

3m ém Ym 8m Sm 10m 1lm 1y

-500
-1000
-1500

-2000

-2500

——— HMEFEANE —— 2megERE



L/ 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.
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