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4 H Fixing €7E 7.1692, B E—X 5 H T T 22 4 bp. & H& MRS E—3 5 HE T R,

fEuE, O/N EERALE-5.574.9, T/N FERAIE-15~-14.72 [IFi B . S/N FERKAZ1E-4.99~-4.89 (A7 B . 1w KA 7E-34.85, -34.9 25 B ., 2w AL
1E£-69.85 M B . 1s fACE-153, -153.5, -154, -154.5 25f7 & . 2s A FE-316.5, -317 25V B . 3s A (E-468, -470, -470.5 2541 E .

K HIPR, 6s BAC7E-980, -982, -985, -986 257 . 9s A AE-1505, -1506, -1510 Z5f7 & . 1y A E-2000, -1997, -2006.5, -2009, -2010, -
2014 A H .
B, 18s AACE-2850, -2860 HIf7E . 2y A A {E-3590, -3600 (7 H .

Spread J7ifi, 3*6s il C{E-515 LI E . 6%12s RACIE-1023 S5 B . 18*24s AT TE-730 KIS H

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -35 7.2393 -0.63
2w 14 -70 7.2358 -2
im 31 -154 7.2274 -2.7
2M 63 -317 7.2111 -17
3M 92 -470 7.1959 4
6M 184 -985 7.1443 -5
9M 275 -1508 7.0920 -12
1y 365 -2013 7.0415 -13
18M 549 -2870 6.9558 -22
2y 730 -3550 6.8878 0

3Y 1096 -4950 6.7478 0
CNY CENTRAL PARITY RATE 7.1692

CLOSING SPOT RATE 7.2428

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -163.6 -315.9 -831.4 -1354.4 -1859.4
2M -152.3 -667.8 -1190.8 -1695.8
3M -515.5 -1038.5 -1543.5
6M -523 -1028

IM -505



Fx Swap Curve
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ERA: Rofoel Wang
#p#: rafoel.wang@cfets-nex.com.cn
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REHGIH VAR HIEITS L ifE B 2ok B ATFRI BRIt AL, (5 EAREA NN SAEMER TR SRS 5 SIS AR R A . diEisk, AT
PR SFARTE, AR E PR AT (T B R, ARIEF S8 I RV v I S oK, E it [ e B T 7R AN PR ASE AR H AT S8 70 51 A BT B 51 A R4k B A 21 3 7 4H
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