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Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -39 7.1737 -2.32
2w 14 -76 7.1700 -3
im 31 -163 7.1613 -5.2
2M 63 -327 7.1449 -9
3M 92 -470 7.1306 7
6M 184 -928 7.0848 -8
9M 274 -1390 7.0386 -5
1y 365 -1878 6.9898 -1
18M 549 -2630 6.9146 -10
2y 730 -3200 6.8576 -20
3Y 1096 -4250 6.7526 -10
CNY CENTRAL PARITY RATE 7.1510

CLOSING SPOT RATE 7.1776

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -164 -307 -765 -1227 -1715
2M -143 -601 -1063 -1551
3M -458 -920 -1408
6M -462 -950
oM -488
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