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Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -36 7.0758 -0.91
2W 14 -69 7.0725 -1
im 34 -151 7.0643 14
2M 62 -268 7.0526 3
3M 20 -373 7.0421 0.8
6M 182 -719 7.0075 -4
9M 274 -1031 6.9763 -7.03
1Y 365 -1298 6.9496 -6
18M 546 -1795 6.8999 0
2Y 730 -2340 6.8454 -20
3Y 1098 -3300 6.7494 0
CNY CENTRAL PARITY RATE 7.0789
CLOSING SPOT RATE 7.0725

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -117.4 -222.4 -568.51 -880.4 -1147.36
2M -105 -451.11 -763 -1029.96
3M -346.11 -658 -924.96
6M -311.89 -578.85
oM -266.96

Fx Swap Curve
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