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A H Fixing E1E 7.1152, B L—x 5% H L 34 1~ bp. & H, THEIEK, AR L —32 5% H KIE T 2.

¥, O/N HACTE-14.3~-13.5. T/N ACAE-4.95~-3.7. 1w ATAE-16.5~-7.25. 2w JRATFE-42, 1s FRACAE-120~-114, UKFE-122. 2s FACTE-240. 3s ik
AEAE-3727363.

PIHRR, 65 BACTE-700~-685. 9s ilAZ7E-1022~-1005. 1y A2 E-1330~-1295.

spread I, 1w*1s %A 7E-106.75,

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 9 -17 7.1329 4.24
2w 14 -42 7.1303 4

im 31 -123 7.1222 -2.32
2M 59 -240 7.1105 5

3M 92 -373 7.0972 -5.8
6M 182 -710 7.0635 -19
9M 273 -1030 7.0315 -25
1y 365 -1337 7.0008 -32
18M 547 -1850 6.9495 -15
2y 730 -2320 6.9025 -10
3Y 1095 -3150 6.8195 140
CNY CENTRAL PARITY RATE 7.1152

CLOSING SPOT RATE 7.1345

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -116.53 -249.33 -586.53 -906.53 -1213.53
2M -132.8 -470 -790 -1097
3M -337.2 -657.2 -964.2
6M -320 -627
oM -307

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