&2 B i

C NEX LEER#HEE

Shanghal CFETS NIX imternational Money Broking

[2025-07-14)

A HETT/NRMP AR 7.1491, B E—N3E 5 H B 16bp, SR B E—23 5 HA i E47,
ON f{AE1E-6.1-5.6 5 TN i3S LE -5.75~-5.6 ; SN i3S ALE -5.65~-5.51 2 |f].

1w S TE -38.5~-38.5 M E; 3w A 7E-110,-109 KNI B 1S R E WA FE-173,-172.5,-169.5,-169,-168.5 I & ; 2s A3 fE-320,-319.5,-319, -315 ]
8 ; 3s WACHE-465,-463,-462, -458.5 [FIfIHE ;

TR, 65 A8 £E-910,-908,-905,-903,-901,-899,-895 fffi/r; 9s A fF-1350,-1348,-1345,-1344,-1342,-1340,-1330 Pffi/r; 1Y AiAZFE-1825,-1823,-1820,-
1819,-1815,-1813,-1810,-180,-1792 [AI{i7 & ;

Spread J7THl, 1s*3s-289 7 & ; S5s*6s WMACTE-143 HINLE ; 65*9s AT AE-435 NI E ; 6s*1y AT FE-920,-915 HIf7 & ;

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -38 7.1655 1.05
2w 14 -76 7.1617 2
im 33 -170 7.1523 -5.5
2M 62 -317 7.1377 9
3M 92 -458 7.1235 13
6M 184 -893 7.0800 22
9M 274 -1324 7.0369 40
1y 365 -1785 6.9908 55
18M 552 -2475 6.9218 125
2y 730 -3065 6.8628 85
3Y 1097 -4115 6.7578 105
CNY CENTRAL PARITY RATE 7.1491

CLOSING SPOT RATE 7.1693

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -146.5 -288 -723 -1154 -1615
2M -141.5 -576.5 -1007.5 -1468.5
3M -435 -866 -1327
6M -431 -892

IM -461



Fx Swap Curve
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