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Spread J7[H, 1*3S ACTE-243.5. -243,

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -32 7.1206 0.16
2w 14 -63 7.1175 1
im 31 -134 7.1104 4.42
2M 61 -256 7.0982 3
3M 95 -378 7.0860 -7.8
6M 182 -685 7.0553 10
9M 273 -992 7.0246 16
1y 367 -1271 6.9967 12
18M 549 -1735 6.9503 20
2y 731 -2170 6.9068 45
3Y 1096 -3040 6.8198 35
CNY CENTRAL PARITY RATE 7.0995

CLOSING SPOT RATE 7.1238

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -122.42 -243.82 -551.02 -858.02 -1137.02
2M -121.4 -428.6 -735.6 -1014.6
3M -307.2 -614.2 -893.2
6M -307 -586
M -279

Fx Swap Curve
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