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Spread J71Hl, 1w*2w FACTE-32 A7 E . 3*6s AACAE-319, -318, -317 MIAIE . 9*12s AT AE-272 5 H .

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -34 7.0925 0.46
2w 14 -66 7.0893 3
im 30 -137 7.0823 7
2M 64 -273 7.0687 -8
3M 99 -412 7.0547 14
6M 182 -731 7.0228 3
9M 273 -1039 6.9920 13
1y 365 -1306 6.9653 26
18M 546 -1800 6.9159 25
2y 730 -2295 6.8664 10
3Y 1096 -3225 6.7734 75
CNY CENTRAL PARITY RATE 7.0865

CLOSING SPOT RATE 7.0959

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -136 -275.5 -594.8 -902.5 -1169.5
2M -139.5 -458.8 -766.5 -1033.5
3M -319.3 -627 -894
6M -307.7 -574.7
oM -267

Fx Swap Curve
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