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Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 8 -39 6.8303 2.62
2w 14 -67 6.8275 -3
im 30 -142 6.8201 -3.2
2M 62 -290 6.8052 -3
3M 91 -421 6.7921 -10
6M 183 -826 6.7516 -13
9M 275 -1221 6.7121 -20.2
1y 365 -1593 6.6749 -28
18M 548 -2350 6.5992 -50
2y 731 0 6.5292 -50
3Y 1098 -4500 6.3842 -100
CNY CENTRAL PARITY RATE 6.8674

CLOSING SPOT RATE 6.8342

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -148.5 -279.5 -684.5 -1079.5 -1451.5
2M -131 -536 -931 -1303
3M -405 -800 -1172
6M -395 -767
oM -372
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