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A BT/ NRT AR 7.1697, B L4325 H i 36bp, SHIREN K L2 H T7.

ON M-4.7 — %45 %)id-4.8, -4.9. -4.95, -4.98. -5; TN M-4.93 —{45%)iF-4.95, -4.99, -5, -5.05, J5M-5%5[A1%-5.02. -5.05; SN M-14.93 25 %I-
14.95, FE#3L[A-14.9, 1W RACTE-35.3~-34.71 fffilT; 2W RAC7E-86~-82 [ftiT. 1S M-156.7 245%1-157.8, J5 K [Al-156.4~-156.1; 2S %A (E-315~-311.64
Ffiifr; 3S M-494 L F-493, -491.5. -491.3. -491.

R HABR, 65 M-1005 SE#]-999; 95 M-1530 45 F-1533; 1Y M-2046 45%-2051. -2053, J53%[A]-2050. -2049. -2045. -2042. -2040. -2035. -2030,
FE AL AE-2030.

Spread J71H, 3*6S ACTE-525, 6%*9S AT FE-513,

Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -35 7.2328 -0.57
2w 17 -84 7.2279 -15
im 31 -157 7.2207 2.5
2M 61 -313 7.2050 -1
3M 94 -490 7.1873 -9.7
6M 185 -998 7.1365 5
9M 276 -1520 7.0843 0
1y 367 -2028 7.0335 -7
18M 549 -2885 6.9478 -15
2Y 731 -3580 6.8783 20
3Y 1096 -4900 6.7463 0
CNY CENTRAL PARITY RATE 7.1697
CLOSING SPOT RATE 7.2363

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -156.7 -333.7 -841.5 -1363.5 -1871.5
2M -177 -684.8 -1206.8 -1714.8
3M -507.8 -1029.8 -1537.8
6M -522 -1030

IM -508



Fx Swap Curve
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ERA: Rofoel Wang
#p#: rafoel.wang@cfets-nex.com.cn
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RANHTZRREAXNRH. BT BURER. SR FUEAREKE, WRFRELREY. PRMRERESER, BURBSENmHTEN. RERERIEIZERREER.
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