&2 BT

C NEX LEEE#HEE

wghal CPETS-NEX Money Broking

[ 2025-07-02]

4 BT/ NRT R 7.1546, B L2325 H B 12bp, SHIREEN K L2 H 7.

ON M-5.3 45%1-5.48. -5.5, a4 50-6.5; TN M-21.3 £F]-21.25, J5 &4 5)-21.3. -21.45. -21.9. -22. -23; SN M-5.25 #5%-5.3, -5.35, -5.38. -
5.4, -5.41, 1W A AE-37.7; 2W AT FE-74.08~-73 [ffir. 1S M-159 25 %1-160. -160.3 -161; 2S NACAE-326.5; 3S [0 A fF-484~-483 2 [a]. 5S fk
ZHE-790.

K HARE, 65 M-938 45%1-940; 95 M-1400 45 %)-1403. -1405. -1408; 1Y K [AIpAZ fE-1898. -1896. -1895. -1892.

Spread J7Ifi, 1*2S [XAC{E-165.5, 6*12S AT {E-955. -958. -962, 9*12S XA (E-495. -497.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -38 7.1632 -2.34
2w 14 -74 7.1596 -3
im 31 -162 7.1508 -1
2M 63 -329 7.1341 -15
3M 94 -485 7.1185 5

6M 184 -943 7.0727 -21
9M 274 -1410 7.0260 -46
1y 365 -1908 6.9762 -60
18M 549 -2680 6.8990 -90
2y 730 -3255 6.8415 -95
3Y 1096 -4350 6.7320 -60
CNY CENTRAL PARITY RATE 7.1546

CLOSING SPOT RATE 7.1670

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -166.9 -323 -781 -1248 -1746
2M -156.1 -614.1 -1081.1 -1579.1
3M -458 -925 -1423
6M -467 -965
oM -498

Fx Swap Curve
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