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Spread J71H, 1w*3w RAZTE-62.5 & .

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -32 6.8771 1.65
2w 14 -63 6.8740 2
im 30 -135 6.8669 1.81
2M 61 -272 6.8531 8
3M 91 -404 6.8399 3
6M 183 -798 6.8005 13
9M 275 -1179 6.7624 16
1y 365 -1539 6.7264 22
18M 548 -2265 6.6538 40
2y 733 0 6.5863 30
3Y 1097 -4350 6.4453 75
CNY CENTRAL PARITY RATE 6.8929

CLOSING SPOT RATE 6.8803

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -137.5 -269.5 -663.5 -1044.5 -1404.49
2M -132 -526 -907 -1266.99
3M -394 -775 -1134.99
6M -381 -740.99
oM -359.99
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