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4~ H Fixing ®E1E 7.1535, B E—x 5 H Eif 12 N bp. 5 H, ZHRIEK, SR E—22 5 H/ME T P
K, T/N BACALE-5.4~-5.25. S/N BAC(E-5.45~-5.25, 1w FACLE-38~-37. 2w A AE-74.5, 1s A FE-161.5~-159., 3s A (F-482.3~-478,

K HIPR, 6s BACAE 950937, 9s MACE-1435~1420. 1y A E-1940~-1920, JEANTE-1917.
Spread I, 6*9s K ACFE-480, 9%12s ] AZFE-502, -500.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -37 7.1615 0.59
2w 14 -75 7.1578 1
im 31 -159 7.1493 1.9
2M 62 -320 7.1332 7
3M 93 -477 7.1175 6.5
6M 184 -935 7.0717 -4
9M 274 -1420 7.0232 -20
1y 365 -1916 6.9736 -29
18M 549 -2710 6.8942 -60
2y 730 -3265 6.8387 -45
3Y 1098 -4335 6.7317 15
CNY CENTRAL PARITY RATE 7.1535

CLOSING SPOT RATE 7.1652

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -161.47 -318.2 -776.2 -1261.2 -1757.2
2M -156.73 -614.73 -1099.73 -1595.73
3M -458 -943 -1439
6M -485 -981
oM -496

Fx Swap Curve
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B & A: Rafoel Wang
ffFE: rofoel. wang@cfets-nex.com.cn
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