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A HZFETR/NRTFEAMNR 7.1322, 8 B35 H T 49bp, SIHRKSNE E—22 5 HE A EAT.
ON J{AZHLE -5.4~-5 ; TN iACHLE -5.75~-5.56 ; SN FACHE -5.73~-5.58 Z[].
1w RACHE -38.7, -38.5 HINIE; 2w ASHE-75 ML E; 1S R EACLE -178.5, -178 MIfIHE; 2s fACHE -317 HINLE; 3s ACHE -467 NI E ;

IR, 6s BACTE -898 [ffilr; 9s RASAE -1283 Fftir; 1Y RSt -1675 MIfIHE ;

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -38 7.1754 1.15
2w 14 -75 7.1717 2
im 33 -177 7.1615 -4
2M 61 -317 7.1476 10
3M 92 -467 7.1325 6.7
6M 188 -899 7.0894 13
9M 273 -1285 7.0507 8
1y 365 -1676 7.0116 14
18M 551 -2320 6.9472 40
2y 730 -2845 6.8947 85
3Y 1097 -3950 6.7842 50
CNY CENTRAL PARITY RATE 7.1322

CLOSING SPOT RATE 7.1792

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -139.5 -290 -721.5 -1108 -1499
2M -150.5 -582 -968.5 -1359.5
3M -431.5 -818 -1209
6M -386.5 -777.5
oM -391

Fx Swap Curve
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3/ Ray Yan

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