&2 BT

C NEX LEEE#HEE

wghal CPETS-NEX Money Broking

[2025-09-11]
4~ H Fixing €7E 7.1034, B L—2 5 H T T 28 4> bp. 4 HEWRWELN 8 - —32 5 HISHCE BT LT+

Fium, O/N EERALE-6.1~-5.8 NI E . T/N EERAAE-17.85~-17.6 KN B . S/N FHEHAZAE-5.9~-5.8 NI B . 1w A (E-40, -39.9 % E . 2w
RRACHE-77.25, -77 BIAIE . 3w RS AE-115, -116 [IfI B . 1s AR FE-146, -146.5 2541 B . 2s IAZAE-303, -304 2547 B . 3s AACFE-430, -429, -430.5
LA, 55 AT FE-715, -710, -713, -712 IV B .
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Spread J71fl, 2*3w MACTE-40 [IFLE . 4%5s BACAE-155 HIf7 B . 5%6s ACLE-79, -78, -77, -74 AL E . 6*12s A (E-670 AL & .

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -40 7.1195 0.06
2w 14 -77 7.1158 0

im 30 -146 7.1089 11.44
2M 63 -304 7.0931 -9
3M 91 -431 7.0805 -2.5
6M 182 -786 7.0450 -4
9M 273 -1130 7.0105 1

1y 365 -1452 6.9783 10
18M 546 -1940 6.9295 10
2y 731 -2389 6.8846 31

3Y 1096 -3325 6.7910 70
CNY CENTRAL PARITY RATE 7.1034

CLOSING SPOT RATE 7.1235

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -157.54 -284.04 -639.04 -983.54 -1305.54
2M -126.5 -481.5 -826 -1148
3M -355 -699.5 -1021.5
6M -344.5 -666.5
oM -322

Fx Swap Curve

2Zm 3m 4m 5m 6m Tm 8m Sm 10m 1lm 1y
-200

-400
-6500
-800

-1000

-1200

-1400

-1600

- 20255 H 108 = Z5EEIFI1E



3/ Yiff Wang

ERA: Rofoel Wang
#p#: rafoel.wang@cfets-nex.com.cn
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