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Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -32 7.1189 2.2
2w 14 -64 7.1157 -1
im 32 -143 7.1078 -5.79
2M 63 -273 7.0948 -10
3M 92 -383 7.0838 3

6M 182 -706 7.0515 -14
9M 273 -1005 7.0216 -14
1y 365 -1270 6.9951 -10
18M 547 -1745 6.9476 -35
2y 730 -2200 6.9021 -65
3Y 1096 -3100 6.8121 -150
CNY CENTRAL PARITY RATE 7.0918

CLOSING SPOT RATE 7.1221

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -130 -240 -563 -862 -1127
2M -110 -433 -732 -997
3M -323 -622 -887
6M -299 -564
oM -265
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