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Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -31 6.9031 -0.2
2w 14 -62 6.9000 -2
im 33 -145 6.8917 -10.8
2M 62 -274 6.8788 -1
3M 92 -408 6.8654 -10.5
6M 187 -825 6.8237 -39
9M 278 -1219 6.7843 -50
1y 365 -1596 6.7466 -71
18M 551 -2360 6.6702 -110
2y 733 0 6.6011 -151
3Y 1097 -4400 6.4662 -190
CNY CENTRAL PARITY RATE 6.9041

CLOSING SPOT RATE 6.9062

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -129.1 -263.2 -680.2 -1074.2 -1451.2
2M -134.1 -551.1 -945.1 -1322.1
3M -417 -811 -1188
6M -394 -771

IM -377



Fx Swap Curve
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