e 2 B
TRIIMNCAiTE Mm%

C NEX LEEE#HEE

wghal CPETS-NEX Money Broking

[2025-10-17]

4~ H Fixing ©E/E 7.0949, B L—ZH T 191 bp. & H, ZTHIGEL, ZHARKELMNE L—28 5 H /Mg Lk

¥, O/N AZFE-17~-15.1. T/N JHAZLE-5~-4.85. S/N JHAZAE-5. 1w JKAZFE-34.3~-34, 1s ACFE-138~-136. 2s [AZTE-261. 3s JHAZAE-369~366.
PRKHARR, 65 iAC£E-680~-670, 1y JAC#E-1250~-1228,
spread I, 5*12s A E-656~-653.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -34 7.1231 -1.38
2w 14 -64 7.1201 -1
im 31 -139 7.1126 -3.7
2M 62 -265 7.1000 3

3M 92 -372 7.0893 -3.5
6M 182 -680 7.0585 10
9M 273 -977 7.0288 21
1y 365 -1252 7.0013 23
18M 547 -1695 6.9570 45
2y 730 -2150 6.9115 50
3Y 1098 -3060 6.8205 55
CNY CENTRAL PARITY RATE 7.0949

CLOSING SPOT RATE 7.1265

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -126.3 -233.3 -541.3 -838.3 -1113.3
2M -107 -415 -712 -987
3M -308 -605 -880
6M -297 -572
oM -275

Fx Swap Curve
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B & A: Rafoel Wang
ffFE: rofoel. wang@cfets-nex.com.cn
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