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Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -39 7.1291 -0.88
2w 14 -77 7.1254 -2
im 37 -182 7.1149 4
2M 62 -305 7.1026 3

3M 91 -443 7.0887 3.1
6M 181 -833 7.0497 11
9M 273 -1224 7.0106 19
1y 365 -1586 6.9744 28
18M 546 -2140 6.9190 40
2y 730 -2650 6.8680 45
3Y 1099 -3665 6.7665 55
CNY CENTRAL PARITY RATE 7.1030

CLOSING SPOT RATE 7.1330

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -123 -261.4 -651.5 -1042.5 -1404.5
2M -138.4 -528.5 -919.5 -1281.5
3M -390.1 -781.1 -1143.1
6M -391 -753
oM -362
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B & A: Rafoel Wang
ffFE: rofoel. wang@cfets-nex.com.cn
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