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A BT/ NRT AR 7.1733, B L4325 H L 45bp, @RI H R K.

O/N JKAZFE-4.85~-4.7; T/N A FE-4.85~-4.8; S/N JKAZ{E-4.85~-4.81,

1w AC#E-34.55, -34.5; 1s BACHE-158, -157, -159; 2s AKACLE-312; 3s RAC(E-482, -481, -479.

[ 2025-03-18]

RKIHIR, 65 BAC7E-1011, -1010, -1005; 9s AAZTE-1532, -1534; 1Y AC7E-2023, -2028, J5H X 45%-2035, -2037, -2038, #RJ5 M KF(-2023, #

JE S AE-2021 B .

KPR, 18s A 7E-2880, -2885, -2890.

Spread J71H, 2s*3s {AC7E-170, -169; 6s*1y AZTE-1022.

Tenor Days Swap (Mid)
1w 7 -34
2w 14 -69
im 32 -159
2M 61 -312
3M 92 -481
6M 186 -1003
9M 277 -1520
1y 365 -2021
18M 550 -2870
2y 732 -3600
3Y 1096 -4900
CNY CENTRAL PARITY RATE

CLOSING SPOT RATE

USD/CNY Spread Ref.

2M 3M
iM -153 -321.5
2M -168.5
3M
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Fx Swap Curve
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X / Edison Zeng

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