&2 BT

C NEX LEEE#HEE

wghal CPETS-NEX Money Broking

[2026-10-29])

% H Fixing E1E 6.7147, B E—2Z5% H M T 18 4> bpo 4 HSMIRIE T8 E—2 5 HAER ETF, A H AR BGE K.

3, O/N EERAI(E-5.3~-4.8. T/N EEAAE-15.35~-14.9 I B . S/N EERAAE-5.27-4.9 A E . 1w K345, -34.75 507 H . 2w R
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Spread J71H, 3w*1s A2 1E-43.5 KN HE .

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -35 6.6586 -0.58
2w 14 -69 6.6552 -1
im 32 -146 6.6475 8.9
2M 61 -317 6.6304 -4
3M 92 -469 6.6152 0.42
6M 182 -962 6.5659 -3
9M 273 -1453 6.5168 24
1y 365 -1974 6.4647 30
18M 547 -3050 6.3571 20
2y 732 -4060 6.2561 60
3Y 1096 -6040 6.0581 80
CNY CENTRAL PARITY RATE 6.7147

CLOSING SPOT RATE 6.6621

USD/CNY Spread Ref.

2M 3M 6M M 1y
iIM  -170.45 -322.48 -816.02 -1306.9 -1827.9
2M -152.03 -645.57 -1136.45 -1657.45
3M -493.54 -984.42 -1505.42
6M -490.88 -1011.88
oM -521

Fx Swap Curve
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