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¥, O/N FERAZIE-5~-4.6 KN E. T/N FERAIE-15~-13.6 HIf B . S/N FERALE-4.8~-4.65 I B . 1w RASIE-32.9, -33.3, -33 2V H.
2w A FE-63.52, -63.2 I E . 3w ACHE-93, -94 [ E . 1s BACHE-135, -134.98, -134.95 2547 B . 2s A AE-266, -267, -268 A H . 3s MAZAE
-367, -367.5, -368, -368.5 25N H . 4s KACTE-492 HINLE . 55 BACAE-579 KNI B .

PIHIR, 65 BAC7E-684, -686, -687, -689 S5 E . 9s iACfE-995, -998 “ENiH . 1y A TE-1270, -1274, -1278, -1275 %54 HE.

Spread J71fi, 1*2w A TE-30.3 (AL E . 4*5s iACTE-87 NI HE .

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -33 7.1216 -0.97
2w 14 -64 7.1185 -1
im 31 -135 7.1114 -1.02
2M 63 -268 7.0981 -12
3M 92 -369 7.0881 9.3
6M 182 -690 7.0559 -5
9M 273 -998 7.0251 -6
1y 365 -1275 6.9974 -4
18M 547 -1740 6.9509 -5
2y 730 -2200 6.9049 -30
3Y 1096 -3115 6.8134 -75
CNY CENTRAL PARITY RATE 7.0968

CLOSING SPOT RATE 7.1249

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -133 -233.5 -555 -863 -1140
2M -100.5 -422 -730 -1007
3M -321.5 -629.5 -906.5
6M -308 -585
oM -277

Fx Swap Curve
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3/ Yiff Wang

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