C NEX LEEE#HEE

CPETS NEX

A HEITG/NR TR 7.0794, 8 E—32 5 H L 35bp, 4 REHATTIZHECNIEK.

O/N HAZFE-5.5~-4; T/N 3E{E-5.6~-5.47; S/N 3 (E-5.4~-5.32;
K HARR, 6s BRACHE-722, -721; 1y FAC(E-1298, -1295.

Spread J71fl, 1s*2s BAZAE-128; 6s*1y A AC{E-572.

1w JEAZHE-37;

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -37 7.0675 0.05
2w 14 -70 7.0642 0
im 32 -143 7.0570 5.3
2M 62 -270 7.0442 1
3M 90 -373 7.0339 1.3
6M 182 -723 6.9989 2
9M 274 -1028 6.9684 5
1y 365 -1296 6.9416 1
18M 547 -1795 6.8917 -15
2y 732 -2270 6.8442 5
3Y 1096 -3100 6.7612 130
CNY CENTRAL PARITY RATE 7.0794

CLOSING SPOT RATE 7.0712

USD/CNY Spread Ref

1s A (E-142.5;

2s [ AZ(E-270.5;

[2025-12-02)

3s WA (E-374, -373.

2M 3M 6M 9M 1y

im -127.5 -230.5 -580.5 -885.5 -1153.5

2M -103 -453 -758 -1026

3mM -350 -655 -923

6M -305 -573

IM -268
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