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Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -35 7.1211 -0.9
2w 14 -66 7.1180 0

im 31 -145 7.1101 2.5
2M 61 -261 7.0985 4
3M 94 -398 7.0848 -5.05
6M 181 -726 7.0520 7
9M 273 -1043 7.0204 7.5
1y 367 -1324 6.9923 8
18M 546 -1800 6.9446 20
2y 731 -2265 6.8981 25
3Y 1096 -3275 6.7971 -5
CNY CENTRAL PARITY RATE 7.0901

CLOSING SPOT RATE 7.1246

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
1M -115.9 -252.65 -580.9 -897.4 -1178.4
2M -136.75 -465 -781.5 -1062.5
3M -328.25 -644.75 -925.75
6M -316.5 -597.5
oM -281
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