&2 BT

C NEX LEEE#HEE

wghal CPETS-NEX Money Broking

[ 2026-03-11]

A HETT/ NRT AR 6.8917, B E—43c5 H i 65bp, FHMIRWE N L35 H 47,

ON M-4.3 S£F(5F-4.25, 4.2, -4.1; TN M-4.15~-4.07 Z [83R[AI AT ; SN M-12.33 3£F(-12.28, 1W RACFE-29.1~-28.9 X [i]. 1S WA TE-126.5; 2S RACLE
-249~-248 7 [a]; 3S FRATTE-384~-383 2 |f]; 4S FAS(E-498~-494 2 [i],

KRR, 65 AT FE-746™-741 Z [A]; 1Y FRACLE-1380.

Spread J7 i, 2*3S NACHE-135, 2*6S AT TE-492, 3*6S HATAE-362. -359, 6%12S HAZFE-638.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -29 6.8671 0.04
2w 14 -58 6.8642 1
im 31 -126 6.8574 4.5
2M 61 -250 6.8450 0
3M 94 -384 6.8316 -4
6M 185 -743 6.7957 9
9M 276 -1075 6.7625 5

1y 367 -1386 6.7315 -10
18M 549 -1975 6.6725 -15
2y 731 -2560 6.6140 -30
3Y 1096 -3705 6.4995 5
CNY CENTRAL PARITY RATE 6.8917

CLOSING SPOT RATE 6.8700

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -123.8 -257.8 -616.8 -948.8 -1259.3
2M -134 -493 -825 -1135.5
3M -359 -691 -1001.5
6M -332 -642.5
oM -310.5

Fx Swap Curve
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