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Spread I, 1s*2s AAZ1E-122 M7 ;

Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -33 7.0769 -0.2
2w 14 -66 7.0736 0
im 33 -149 7.0653 2.5
2M 63 -271 7.0531 3
3M 91 -372 7.0430 7
6M 182 -707 7.0095 22
9M 276 -1020 6.9782 26
1Y 367 -1275 6.9527 45
18M 546 -1785 6.9017 25
2Y 732 -2300 6.8502 45
3Y 1098 -3225 6.7577 125
CNY CENTRAL PARITY RATE 7.0796
CLOSING SPOT RATE 7.0802

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -122 -223 -558 -871 -1126
2M -101 -436 -749 -1004
3M -335 -648 -903
6M -313 -568
oM -255

Fx Swap Curve
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