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Money Broking

[ 2026-02-02]

S AT/ NR T E ) 6.9695, B _E—A2 5 H Ll 17bp, S IR E—22 5% HA B M T

ON FACE-4.8~-4.5; TN AZLE-4.7~-4.4; SN FRACLE-4.7~-4.4 2 [f],

1w RAZFE-31~-30.8 KN E s 2w RACTE-79.5 I & ;

335.5 A H ;

KRR, 65 A {E-654,-653,-652,-651 [T ;

9s FAC1E-949,-948,-947 Bk ;

Spread I, 3s*6s WA 1E-315 47 & ,65* 1y M AZ1E-570 HINLH 5

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -32 6.9481 -1.9
2w 20 -80 6.9434 1
im 28 -109 6.9404 -4.8
2M 62 -233 6.9280 -16
3M 91 -340 6.9173 -4
6M 181 -654 6.8859 -7
9M 273 -950 6.8563 -0.5
1y 365 -1226 6.8288 -3
18M 546 -1740 6.7773 10
2y 730 -2265 6.7248 20
3Y 1097 -3325 6.6188 8
CNY CENTRAL PARITY RATE 6.9695

CLOSING SPOT RATE 6.9513

USD/CNY Spread Ref.

1S B AEFE-109,-108.5 I & ;

1Y R3S 7E-1220,-1218,-1215 HIfALHE ;

2M 3M
iM -123.5 -230.6
2M -107.1
3M
6M

IM

6M 9M
-544.35 -840.6
-420.85 -717.1
-313.75 -610
-296.25

1y

-1116.1

-992.6

-885.5

-571.75

-275.5

2s WASE-232,-231.5 I B ; 3s BACE-340,-338.5,-338, -



Fx Swap Curve
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