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Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -29 6.8952 0.81
2w 14 -59 6.8922 1

im 31 -127 6.8854 1

2M 62 -257 6.8724 6

3M 92 -383 6.8598 -1.48
6M 184 -752 6.8229 0
9M 275 -1084 6.7897 4

1y 365 -1390 6.7591 0
18M 549 -1980 6.7001 -20
2y 731 -2550 6.6431 -15
3Y 1098 -3720 6.5261 30
CNY CENTRAL PARITY RATE 6.9025

CLOSING SPOT RATE 6.8981

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -130.3 -256.48 -625 -957 -1263
2M -126.18 -494.7 -826.7 -1132.7
3M -368.52 -700.52 -1006.52
6M -332 -638

oM -306



Fx Swap Curve
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