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Spread J7[fl, 3*6s A ACAE-485 I H

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -34 6.6887 0.05
2w 14 -67 6.6854 0
im 31 -152 6.6769 -0.1
2M 62 -305 6.6616 1
3M 92 -464 6.6457 2
6M 182 -953 6.5968 4
9M 273 -1477 6.5444 11
1y 365 -2027 6.4894 15
18M 548 -3120 6.3801 30
2y 731 -4220 6.2701 30
3Y 1098 -6350 6.0571 45
CNY CENTRAL PARITY RATE 6.7330

CLOSING SPOT RATE 6.6921
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