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[ 2025-05-13]

A HET/NRMHEA R 7.1991, 8 E—NA 5 H T 75bp, A RT3 35K

O/N FNACAE-6.3~-5.8; T/N ACFE-5.89~-5.6; S/N MACAE-5.64; 1w HACE-39.3; 2w JASTE-79; 1s BACFE-179, -180.1; 3s HACAE-516, -515.
R IARR, 65 BRACFE-1055; 9s BRACE-1655; 1y A ACTE-2120, -2123, -2130 fi/aU7E-2155 i,

PRI, 18s MACTE-3000, 3y KA TE-4900,

Spread J7IH, 2s*3s {AC{E-174.5; 3s*6s M AZ(E-540; 5s*6s KAZTE-191; 6s*1y JKAZTE-1084, -1081, -1080; 18s*3y K AZTE 1900.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -40 7.1972 -1
2w 14 -79 7.1933 -1
im 32 -181 7.1832 3.1
2M 61 -344 7.1668 -5
3M 92 -517 7.1495 -3.5
6M 186 -1065 7.0947 -27
9M 285 -1662 7.0350 -17
1y 365 -2146 6.9866 -23
18M 550 -3025 6.8987 -50
2y 732 -3680 6.8332 -110
3Y 1096 -4900 6.7112 -30
CNY CENTRAL PARITY RATE 7.1991

CLOSING SPOT RATE 7.2012

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -163.5 -336.5 -884.5 -1481.5 -1965.8
2M -173 -721 -1318 -1802.3
3M -548 -1145 -1629.3
6M -597 -1081.3

IM -484.3



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