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Spread J71fi, 4*5s FACTE-108, -110 FIFIHE .

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -30 6.8986 13.5
2w 14 -60 6.8956 -4
im 28 -118 6.8898 -6.3
2M 59 -238 6.8778 -8
3M 91 -363 6.8653 -17.8
6M 181 -693 6.8323 -21
9M 273 -994 6.8022 -29
1y 365 -1270 6.7746 -26
18M 546 -1800 6.7216 -55
2y 730 -2350 6.6666 -62
3Y 1098 -3510 6.5506 -120
CNY CENTRAL PARITY RATE 6.9457

CLOSING SPOT RATE 6.9016

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -119.7 -244.5 -574.7 -875.7 -1151.7
2M -124.8 -455 -756 -1032
3M -330.2 -631.2 -907.2
6M -301 -577
oM -276

Fx Swap Curve
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