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[2025-03-14]

¥Gum, OJN FNAZAE-15.7~-15.2. T/N FACLE-5.25-4.8. S/N FACLE-5.2~-5, 1w FACFE-35.87-35.5, 2w fiKAC-72.2. 1s BAC(E-162~-160. 2s AT LE-
328~-324, 3s [NACHE-488~484., 4s NACAE-648, -648.

K HIPR, 6s B3EE-1000~-992. 9s AT FE-1513~-1505. 1y A 7E-2018~-1998, AL FE-2000.

KIIFR,

18s AL (E-2825, 2y A 1E-3550~-3520, 3y A 1E-4860.

Spread I, 2*3s ACTE-162. 3*6s M ACAE-512. 6*9s R AZTE-509. 9*12s %A E-504.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -36 7.2253 1.6
2w 14 -71 7.2217 2
im 31 -160 7.2128 2.4
2M 62 -324 7.1964 9
3M 92 -485 7.1803 4.5
6M 184 -998 7.1290 6
9M 275 -1505 7.0783 12
1y 365 -2000 7.0288 17
18M 549 -2860 6.9428 0
2y 730 -3550 6.8738 -60
3Y 1098 -4870 6.7418 -70
CNY CENTRAL PARITY RATE 7.1738

CLOSING SPOT RATE 7.2288

USD/CNY Spread Ref.
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iM -163.9 -324.9
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Fx Swap Curve
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3/ Yiff Wang

ERA: Rofoel Wang
#f#§: rafoel.wang@cfets-nex.com.cn
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A AV EEEEREMALARTUEAR (BURFER “ BEERIEH” ) 6iE, R BRI M. REVEAT, AEFHUSRIN NS DR R, &l T8,
REHGIH VAR HIEITS L iE B 2ok B ATFRI SRRt AL RE, (5 EAREA RN SAEMER TR SRS 5 SIS AR R A . diEisk, AT
PER AR, AR E PR AT (T B R, ANRAEF S8 I RV v 1 S oK, it [ e B T 7R AN PR AR H AT J20 70 51 A2 BT B 51 & R4k B A 21 3 7 4H
T 5E.



