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Money Broking

A HEITT/ NRT AR 6.8911, B E—A3c5 H N 32bp, FHMRUE N L2 H 147,

ON M-4.2 3£3-4.15, J5—BR455)-4.4, N J[H]-4.23, -4.15; TN M\-4.3 —FR&55)-4.6, J5%[ml-4.44, FHHIREGR-4.7, RIEIWE-4.7;

[2026-03-25]

13.02. -13.05. -13.25. -13.3. -13.35. -13.4, 1W fAC7E-30.8~-30.2 2 [0]. 1S FRACHE-133~-132 Z [f]; 3S AT AE-427 M.

rRKHARR, 65 AAC(E-785;

1Y 7E-1553~-1536 2 [a] K [A] 38 .

Spread J7[H, 6*12S AZ7E-753.
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Tenor Days Swap (Mid)

1w 7 -32 6.8946
2w 14 -61 6.8916
im 31 -134 6.8843
2M 61 -264 6.8713
3M 94 -407 6.8571
6M 185 -792 6.8185
9M 276 -1177 6.7800
1y 367 -1549 6.7428
18M 549 -2280 6.6697
2Y 731 0 6.6017
3Y 1096 -4290 6.4687
CNY CENTRAL PARITY RATE 6.8911
CLOSING SPOT RATE 6.8977

USD/CNY Spread Ref.
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Fx Swap Curve
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