g4l
TRIIMNCHTE M7

C NEX LEER#mEE

ohel CFETS NEX Money Broking

[2025-04-23)

A HZFEITG/NRTFREMNR 7.2116, 8 E—M3 5 H L 42bp, SWIBRBEENE E— S HE T FT.
ON WiAZ/E -6.4~-5.7 ; TN 3CLE -5.85~-5.5 ; SN ACAE -16.8~-16.7 2 [d].

1w RASHE -61.5, -61 M E; 2w RACLEE-77.5 A& 1S RERASHE -173.5, -172.7, -172.5 [ E; 2s ACHE -329 [RfEE; 3s A FE-492, -
491, -490 MIfE ; 4s ACLE-661 I HE

RRHARR, 65 AZTE -1015, -1014 , -1010, -1008, -1006 PffiT; 9s NASHE -, -1545, -1540, -1538 fffiT; 1Y AACLE -2085, -2083, -2082, -
2081, -2080, -2075, -2073 , -2070 fiE ;

Spread Jjifi, 3s*4s WAZHE -170, -169 ML E; 65*9s MACLE -533 HIALE ; 6s*1y AACTE -1069 , -1064 [HALHE .

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 11 -62 7.2893 3.4
2w 14 -77 7.2879 -1
im 32 -174 7.2781 3.5
2M 61 -329 7.2626 1
3M 91 -489 7.2466 1
6M 185 -1005 7.1950 0
9M 276 -1532 7.1423 22
1y 367 -2064 7.0891 9
18M 549 -2910 7.0045 5
2y 731 -3528 6.9427 12
3Y 1096 -4825 6.8130 -25
CNY CENTRAL PARITY RATE 7.2116

CLOSING SPOT RATE 7.2955

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -155.1 -315.1 -831.1 -1358.1 -1890.1
2M -160 -676 -1203 -1735
3M -516 -1043 -1575
6M -527 -1059

IM -532



Fx Swap Curve
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