&2 B i

C NEX LEER#HEE

Shanghal CFETS NIX imternational Money Broking

[2025-07-15]
A HET/NRTF AR 7.1498, B E—N 5 H L 7bp, 2 REIHHIHZEHIERK

O/N A E-5.4~-5.8; T/N A (E-5.85~-5.4; S/N A FE-5.67~-5.5; 1w J§AZFE-37.5~-37.8; 2w JRASLE-75; 1s A FE-164.5, -165, -164.4; 2s AL
fE-314, -316; 3s iAC(E-454, 457; S5s AZTE-746.

KRR, 6s BACAE-903, -904, -905; 9s AC{E-1320, -1317, -1315.
AR, .

Spread J71H, 1s*2s lACFE-152; 3s*5s i AZ1E-290; 55*6s [ ASTE-157; 3s*6s MAC(E-447

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -38 7.1696 0.51
2w 14 -76 7.1658 0
im 33 -165 7.1569 5
2M 62 -318 7.1416 -2
3M 92 -458 7.1276 0
6M 184 -906 7.0828 -13
9M 274 -1320 7.0414 4
1y 365 -1775 6.9959 10
18M 552 -2465 6.9269 10
2y 730 -3050 6.8684 15
3Y 1097 -4100 6.7634 15
CNY CENTRAL PARITY RATE 7.1498

CLOSING SPOT RATE 7.1734

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -153 -293 -741 -1155 -1610
2M -140 -588 -1002 -1457
3M -448 -862 -1317
6M -414 -869
oM -455

Fx Swap Curve
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