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Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -31 6.7075 -0.25
2w 14 -63 6.7044 0

im 30 -137 6.6969 -1.4
2M 61 -283 6.6823 4
3M 91 -425 6.6682 -0.3
6M 181 -870 6.6236 -2
9M 274 -1347 6.5759 -8.5
1y 365 -1829 6.5277 -6
18M 547 -2780 6.4326 -10
2y 733 -3710 6.3396 -10
3Y 1097 -5545 6.1561 -35
CNY CENTRAL PARITY RATE 6.7795

CLOSING SPOT RATE 6.7106

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -145.6 -287.1 -732.6 -1209.6 -1691.6
2M -141.5 -587 -1064 -1546
3M -445.5 -922.5 -1404.5
6M -477 -959
oM -482

Fx Swap Curve
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