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CPETS NEX Money Broking

[2025-02-17])

KO, T/N BACAE-4.98~-4.7. S/N ACHE-4.927-4.75, 1w FRASLE-34.17-33.55., 2w J{AZ#E-68.5. 1s ACAE-139, 2s AT #E-315, -316. 3s MAT1E-

471-470.

K HARR, 6s BAC#E-1015~-1006. 9s AT E-1590~-1580. 1y FAC7E-2220~-2190, FEAW(E-2220.
Spread [, 6*12s {32 7E-1205~-1185.

Forward(Mid) ASWAP PIPS

Tenor Days Swap (Mid)

1w 7 -34 7.2558
2w 14 -69 7.2524
im 28 -139 7.2453
2M 61 -316 7.2276
3M 89 -472 7.2120
6M 181 -1016 7.1577
9M 273 -1598 7.0994
1y 370 -2226 7.0366
18M 546 -3210 6.9382
2Y 730 -4130 6.8462
3Y 1098 -5735 6.6857
CNY CENTRAL PARITY RATE 7.1702
CLOSING SPOT RATE 7.2592

USD/CNY Spread Ref.
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Fx Swap Curve
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