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Money Broking

[ 2026-09-02]

ON R [FI A E-5~-4.3 Z [f]; TN M-4.5 Fit-4.4. -4.38; SN M-17.3 /K45 B)it-17.72. 1W FACTE-31.2~31.19 Z |fA]; 2W ASTE-62.9~-62.85 X [h];

1S i AZ #E-156.5~-156 2 [i].

R HARR, 6S ACTE-881; 1Y HAC7E-1863.5~-1862.5 2 [i].

Spread Jj [, 3W*6S A 1E-771,

Tenor Days

1w 7 -31
2w 14 -63
im 34 -157
2M 61 -286
3M 91 -429
6M 181 -881
9M 273 -1360
1y 368 -1865
18M 549 -2820
2y 732 -3740
3Y 1096 -5550
CNY CENTRAL PARITY RATE

CLOSING SPOT RATE

USD/CNY Spread Ref.
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iM -128.9 -271.4
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Fx Swap Curve

200 2m  3m  4m  2m

-400
-600
-800
-1000
-1200
-1400
-1600
-1800
-2000

—— IEEEAEIE  — 02 EE

BIm

7m

am

am

0

0

3.4

-1

0.5

-4

-6

-27

-45

-15

-66

M

-1202.9

-1074

-931.5

-479

10m 11m

Ly

1y

-1707.9

-1579

-1436.5

-984

-505



TR ARHVPH EfEEPR S AL A RIUEA R (BURRAR LigEprG ) $I7E, o BiREERRMra . REVFR], RPN ARG UUEFTE @8R, 26l FIE. &
RoGI HHPPN A HYFIT LGS EZREA AT RAEAL A SIRIE, 5B AR ANARE N SR Gt TR BB B2 2 S A Rt . i IEER, ARfE
NI, AR LG E PR G AR B R, APRIER S8 R B e SR 2R, B B R b2 T 7R AN DR P AS HPPARART5 20010 51 A BORT R 51 K (M5 R R R A 43 R HELAE:
3L



