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A HETT/ NRT PR 7.1937, B L4325 H L ebp, FWRIEN B 225 H BT,

ON fE-5.4~-5.1 Z [A] R [AI A8 ; TN M-5.22 L FiE-5.19. -5.18. -5.17; SN AC7E-20.4~-20.3 Z[a]. 1W M-35.95 3L #-35.8; 2W M-72.5 LF]-72, 5%
[A]-72.3. 1S M-164 2F-163.3; 2S AACFE-328~324 fffir; 3S M-500 %45 %]-501. -502; 5S A FE-816.

KRR, 65 FAC #E-991.5~-987.5 2 [f]; 9S M-1505 3L F-1503 f545 %-1509; 1Y M-2043 SLF]-2040. -2038, J545[H]-2043,

Spread Jifi, 1W*2W FAZ7E-36.1, 3*6S il C{E-487, 5*6S WAZE-172, 6*12S FAZE-1054. -1053. -1052. -1050, 9*12S A3 7E-530.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -36 7.2029 1.4
2w 14 -72 7.1993 3
im 31 -164 7.1901 7.8
2M 61 -325 7.1741 4
3M 94 -502 7.1563 -6
6M 185 -992 7.1073 6
9M 277 -1511 7.0554 19
1y 368 -2044 7.0021 4
18M 549 -2880 6.9185 30
2y 731 -3500 6.8565 20
3Y 1096 -4760 6.7305 15
CNY CENTRAL PARITY RATE 7.1937

CLOSING SPOT RATE 7.2065

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -160.8 -338.3 -828.1 -1347.3 -1880.3
2M -177.5 -667.3 -1186.5 -1719.5
3M -489.8 -1009 -1542
6M -519.2 -1052.2

IM -533



Fx Swap Curve
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ERA: Rofoel Wang
#f#§: rafoel.wang@cfets-nex.com.cn
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A AV EEEEREMALARTUEAR (BURFER “ BEERIEH” ) &E, R BRI T . REVET, AEFHUSRIN NS DB R, &l T8,
REHGIH VAR BRI L iE B 2ok B ATFRI BRIt AL, (5 EAREANBRRN SAEMER TR B ST 5 SIS AR R A . diEisk, AT
PER AR, AR E PR AT (T B AR, ARAEF S8 I RV v I S oK, E it [ e B T 7R AN PR ASE P AR H AR AT J20 70 51 A2 BT B 51 & R4k B A 21 3 7 4H
A5 E.



