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A HET/ NRT R 7.1788, B L4325 H Eif 8bp, HIWIBRWEN B L —22 5% H MTo

ON M-4.85 KF-4.8. -4.7. -4.69; TN F-#7E-4.73~-4.6 Z[ARFEINAE, 4545 E-4.68 J5 N K n-4.6; SN M-4.75 L 7-4.66, JrzilA]-4.68. 1W M-33.1
SEF-33; 2W M-67.5 2 F-66.8. 1S JKAZAE-155.5~-153.5 FfHiT; 2S A FE-304.6~-298 [fiL; 3S M-458 SLF|-457. -456, FEHt4A%-456.5,

K HARR, 6S 7£-982~-977 Z AR, JBIIRAE-977 Bdir; 9S M-1523 SL#]-1512, -1513; 1Y M-2037 24%-2040, j5—I&3£F]-2019, FHZ4[H-
2027, AN —B%3L[A1-2022, FHURCAE-2025 BT,

Spread Jj i, 6*9S NAZFE-533, 12*18S FNAZ7E-860. -870.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -33 7.2607 0.31
2w 14 -66 7.2574 1
im 32 -154 7.2487 6.25
2M 61 -298 7.2342 6
3M 92 -457 7.2183 3
6M 186 -978 7.1662 -9
9M 277 -1512 7.1128 -24
1y 365 -2026 7.0614 -29
18M 550 -2885 6.9755 -35
2y 732 -3605 6.9035 -65
3Y 1096 -4925 6.7715 -125
CNY CENTRAL PARITY RATE 7.1788

CLOSING SPOT RATE 7.2640

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -144.5 -303.5 -824.5 -1358.5 -1872.5
2M -159 -680 -1214 -1728
3M -521 -1055 -1569
6M -534 -1048

9M -514



Fx Swap Curve
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ERA: Rofoel Wang
#p#: rafoel.wang@cfets-nex.com.cn
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RERAEA:
CLEFERMINMAEER (MTERER") (RALUERER, BARENH/AHEHNER, HARFURT DSRRSTEEHARSNIAT (MTEF-LEERET") RE=S, BRFREOFIEREN SIUERTA.
RANHTZRREAXNRH. BT BURER. SR FUEAREKE, WRFRELREY. PRMRERESER, BURBSENmHTEN. RERERIEIZERREER.
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