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Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -38 7.2942 -0.6
2w 15 -81 7.2899 17
im 30 -165 7.2816 3.5
2M 63 -350 7.2630 -14
3M 91 -505 7.2475 -1.5
6M 183 -1040 7.1940 20
9M 275 -1595 7.1385 10
1y 365 -2122 7.0858 6
18M 548 -2960 7.0020 20
2y 730 -3640 6.9340 10
3Y 1096 -4950 6.8030 50
CNY CENTRAL PARITY RATE 7.2085

CLOSING SPOT RATE 7.2980

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -185.5 -340.5 -875.5 -1430.5 -1957.5
2M -155 -690 -1245 -1772
3M -535 -1090 -1617
6M -555 -1082

IM -527
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3/ Yiff Wang

ERA: Rofoel Wang
#p#: rafoel.wang@cfets-nex.com.cn
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