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Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -40 7.1281 0.46
2W 14 -78 7.1243 1
im 30 -147 7.1174 2.71
2M 61 -295 7.1026 12
3M 91 -434 7.0887 10.8
6M 181 -795 7.0527 31
9M 273 -1162 7.0159 50
1Y 365 -1485 6.9836 65
18M 546 -2000 6.9321 93
2Y 730 -2500 6.8821 105
3Y 1097 -3475 6.7846 200
CNY CENTRAL PARITY RATE 7.1029
CLOSING SPOT RATE 7.1321

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -148 -286.8 -647.5 -1015 -1338
2M -138.8 -499.5 -867 -1190
3M -360.7 -728.2 -1051.2
6M -367.5 -690.5
oM -323
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