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Money Broking

[ 2026-02-03]

% BT/ NR T AR 6.9608, ¥ E—4325 H T i 87bp, = REMITTIHBONIHEK.

O/N FRACHE-5.4~-4.1; T/N FACHE-5.274.75; S/N FASLE-5.1~-4.7;
1E-114.5, -114; 2s AT AE-234.8, -237; 3s AT 1E-334.

HFRIARR, 65 BACE-668, -675; 9s A TE-976; 1y lACE-1293,

Spread Jj [, 3s*6s %A 7E-330; 6s*9s %A 7E-308, -305.5.

1w BASE-33.1, -33, -32.4; 2w FNAC(E-80.5; 3w AC(E-88, -87, -86.5; 1s iAC

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -33 6.9330 -0.7
2w 19 -78 6.9284 1
im 28 -114 6.9248 -4.6
2M 61 -237 6.9125 -4
3M 90 -345 6.9017 -5
6M 181 -675 6.8687 -21
9M 273 -979 6.8383 -29
1y 376 -1297 6.8065 -72
18M 546 -1780 6.7582 -40
2y 732 -2360 6.7002 -95
3Y 1096 -3495 6.5867 -170
CNY CENTRAL PARITY RATE 6.9608

CLOSING SPOT RATE 6.9362

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
1M -123 -231 -561 -865 -1183
2M -108 -438 -742 -1060
3M -330 -634 -952
6M -304 -622
oM -318
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