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Tenor Days Swap (Mid)

1w 7 -30 6.9423
2w 14 -60 6.9393
im 28 -104 6.9349
2M 60 -220 6.9233
3M 20 -327 6.9126
6M 182 -635 6.8818
9M 273 -923 6.8530
1y 364 -1198 6.8255
18M 546 -1720 6.7733
2Y 724 -2240 6.7213
3Y 1097 -3300 6.6153
CNY CENTRAL PARITY RATE 6.9755
CLOSING SPOT RATE 6.9453

USD/CNY Spread Ref.

Forward(Mid) ASWAP PIPS
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Fx Swap Curve
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