e 2 B
TRIIMC AT

C NEX LEEE#HEE

wghal CPETS-NEX Money Broking

[ 2026-04-23]
AH Fixing E1E 6.8650, ¥ L—2 5 H EFHT 154 bp. 2 HEWIRBELAN B E— % HH AT N

K, O/N FERACE-4.75~-4.4, T/N EERATAE-13.6~-13.35 I E . S/N FEERNAZAE-4.55~-4.45 [ B . 1w RACFE-41.3, -41.2, -41.09 &4
B, 2w RAC(E-64.4, -64.3 [ E. 3w BT TE-97 AL B . 1s iAC(E-138.5, -138.4, -138.3 £ B . 2s AT TE-287.5 241 B . 3s A E-410.5, -
410.7, -411 %478 . 55 RAC(E-686.5 A B,

RRHARR, 65 FACE-814, -812, -813 54 E . 9s A #E-1200, -1201, -1202 5478 . 1y W3S LE-1560, -1563, -1565, -1565.5, -1567 547 & .

Spread Jj1fi, 1w*2w FACAE-23.21 I E . 2%3w ACHE-32.7 I E . 2w*ls BACHE-74.1 I E . 1%3s BACHE-272.5 HIf7 B . 9%12s BACAE-365, -
364.7 AL E .

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 9 -41 6.8295 13.41
2w 14 -64 6.8272 0

im 30 -138 6.8198 9.4
2M 61 -287 6.8049 -9
3M 91 -411 6.7925 -0.8
6M 183 -813 6.7523 4

9M 275 -1201 6.7135 -4.9
1y 365 -1565 6.6771 -7
18M 548 -2300 6.6036 -25
2y 731 0 6.5336 -30
3Y 1096 -4400 6.3936 -50
CNY CENTRAL PARITY RATE 6.8650

CLOSING SPOT RATE 6.8336

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -149.1 -272.7 -674.5 -1062.5 -1426.8
2M -123.6 -525.4 -913.4 -1277.7
3M -401.8 -789.8 -1154.1
6M -388 -752.3

oM -364.3



Fx Swap Curve
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