C NEX LEEE#HEE

CPETS NEX

A HEIT/NRTHEIR 7.0866, B E—132 % H L 10bp, 4 RKEHATT %8 NI K.
T/N BAZE-4.95-4.75; SN ACAE-4.817-4.77; 1w R FE-33.5~-33.38; 2w RKACFE-70.35; 1s RASLE-145,
K HARR, 6s BN AC7E-738, -737, -735, -734; 9s RAC{E-1050.

Spread J71fl, 6s*9s MAZ{E-316; 9s*1y A 1E-285.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -34 7.1173 -0.53
2w 14 -70 7.1137 -4
im 30 -145 7.1062 -8.6
2M 61 -263 7.0944 -3
3M 92 -387 7.0820 -0.7
6M 181 -734 7.0473 -4
9M 273 -1051 7.0156 -8
1y 365 -1337 6.9870 -9
18M 546 -1835 6.9372 -10
2y 730 -2310 6.8897 -25
3Y 1097 -3250 6.7957 0
CNY CENTRAL PARITY RATE 7.0866

CLOSING SPOT RATE 7.1207

USD/CNY Spread Ref

2M 3M 6M M 1y
iM -118.2 -242.2 -589.2 -906.2 -1192.2
2M -124 -471 -788 -1074
3M -347 -664 -950
6M -317 -603
M -286

Fx Swap Curve
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