&2 BT

C NEX LEEE#HEE

wghal CPETS-NEX Money Broking

[ 2026-01-30])

% H Fixing E1£ 6.9678, B E—2Z 5 H EJFT 934> bp. 4 HA MR O 4L L —22 5% HA i R F%.

K, O/N FERACHE-12.5~-10. T/N EERAE—4.35~-4.22 [ E . S/N EERACHE-4.35~-4.25 M B . 1w AT AE-30, -29.9 2547 HE . 3w Ak
ZA1E-80.5, -80,-79.8 2 H . 1s BACFE-105.3, -105, -104.5,-103 Z5f7 B . 2s A AE-217.3, -217, -216.5 2547 B . 3s BACFE-336, -335.5, -335 25(if
Ec

IR, 6s BAZ1E-645, -648, -650 Z5f7 B . 9s ACTE-949, -945 F5f7H . 1y BAC(E-1215,-1218 5 & .

Spread /7, 1*2s AACAE-112 (I HE

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -30 6.9456 0
2w 21 -80 6.9406 6
im 28 -105 6.9381 1.43
2M 59 -217 6.9270 2
3M 92 -336 6.9150 4.5
6M 181 -647 6.8839 5
9M 273 -950 6.8537 -5.5
1y 365 -1222 6.8264 -1
18M 546 -1750 6.7736 -5
2y 730 -2285 6.7201 -15
3Y 1098 -3333 6.6153 -33
CNY CENTRAL PARITY RATE 6.9678

CLOSING SPOT RATE 6.9486

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -111.9 -231.4 -542 -844.9 -1117.62
2M -119.5 -430.1 -733 -1005.72
3M -310.6 -613.5 -886.22
6M -302.9 -575.62
oM -272.72
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