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AHZFET/NRTFREMNR 7.1627, 8 E—M 5 H L 7op, SHIRKENE L— S HE T 7.
ON AT FE-14~-11 ; TN FRACHE -4~+0.5 ; SN F{ACHE -4.98~-4.6 2 |f].

1w AT HE -36.5~-35 (RN B 2w RACHE-71 AT E s 3w BACAE-107, -106,-105 [ & 1S ] H RACfE-156, -155.5, -155, -154, -153 [FIfi&E; 2s %
ZfE-317, -316, -315, -313 WL E; 3s AC(E-503, -502, -501, -500, -499, -498 [N ;

K IR, 6s BACTE-951, -950, -949, -946, -945, -942, -940, -937, -935 [fiiT; 9s A fE-1391, -1390, -1389, -1387, -1385, -1384, -1382, -
1381, -1378 fffilr; 1Y HAC7E-1895, -1893, -1892, -1888, -1885, -1883, -1882, -1880, -1878, -1875 HIfV H ;

Spread Ji1HI, 3w*1s A TE-49.5~-49 (AL E; 6s*1y MACTE-947, -943 M E; 9s*1y BACTE -500 M7 HE .

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -37 7.1653 -10.87
2w 14 -71 7.1619 -10
im 31 -154 7.1536 -9

2M 63 -317 7.1373 -24
3M 100 -502 7.1188 -47.02
6M 188 -939 7.0751 -38
9M 274 -1386 7.0304 -16
1y 365 -1883 6.9807 -13
18M 552 -2660 6.9030 -40
2y 730 -3200 6.8490 0

3Y 1098 -4375 6.7315 -5
CNY CENTRAL PARITY RATE 7.1627

CLOSING SPOT RATE 7.1690

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -163 -348.02 -785 -1232 -1729
2M -185.02 -622 -1069 -1566
3M -436.98 -883.98 -1380.98
6M -447 -944
oM -497

Fx Swap Curve
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./ Ray Yan

ERA: Rofoel Wang
#p#: rafoel.wang@cfets-nex.com.cn
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