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Spread |- 9s*1y B8 7E-371 47

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -34 6.8205 4.92
2w 14 -66 6.8173 1
im 30 -142 6.8098 0
2M 61 -285 6.7954 5
3M 91 -422 6.7817 -1
6M 183 -827 6.7412 -1
9M 275 -1218 6.7021 3
1y 365 -1588 6.6651 5
18M 548 -2343 6.5896 7
2y 730 0 6.5199 10
3Y 1097 -4500 6.3739 0
CNY CENTRAL PARITY RATE 6.8579

CLOSING SPOT RATE 6.8239

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -143.5 -280.5 -685.7 -1076.5 -1446.4
2M -137 -542.2 -933 -1302.9
3M -405.2 -796 -1165.9
6M -390.8 -760.7
oM -369.9
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