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A HZFET/NERTFEMN R 7.1688, i E— 135 H R 50bp, SIHRKSNE E—2 5 HE I N7
ON F{ACAE -4.65~-4.55 ; TN FACHE -4.88~-4.75 ; SN AC(E -4.89~-4.85 2 [f],

1w NASTE -34.8 WM E; 1S RERATAE -165.2~-164.8 Z[0]; 2s fACAE-312 WAL E ; 3s A AL -485~-484.5 WM E ;

RKHARR, 65 JASHE -991, -990 Bffift; 9s WACHE -1503.5 Ffiir; 1Y AZFE-2009, -2008, -2007, -2006, -2002 A HE ;

Spread J7 [, 3s*6s M AC7E-508 M & o

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -35 7.2353 0.75
2w 14 -69 7.2319 2
im 33 -165 7.2223 -4.8
2M 61 -310 7.2078 14
3M 93 -484 7.1904 1
6M 184 -991 7.1397 7
9M 275 -1504 7.0884 1
1y 365 -2008 7.0381 -8
18M 551 -2840 6.9548 20
2y 730 -3560 6.8828 -10
3Y 1097 -4850 6.7538 20
CNY CENTRAL PARITY RATE 7.1688

CLOSING SPOT RATE 7.2388

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -145.1 -319.1 -826.1 -1339.1 -1842.6
2M -174 -681 -1194 -1697.5
3M -507 -1020 -1523.5
6M -513 -1016.5

IM -503.5

[2025-03-17]



Fx Swap Curve

2Zm 3m 4m  5m 6m TIm  8m  9m 10m 1lm 1y

-500
-1000

-1500

-2000

-2500

——HZHEIH AR = 2SI A1TH

 / Ray Yan

ERA: Rofoel Wang
#p#: rafoel.wang@cfets-nex.com.cn
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