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Spread J71fl, 2w*3w MACTE-35.7, -35.8 (I HE.. 9*12s WAL 1E-440 L B .

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -31 6.7586 0.4
2w 14 -62 6.7554 1

im 30 -139 6.7477 1.07
2M 62 -288 6.7328 7

3M 92 -427 6.7189 3.3
6M 183 -846 6.6770 11
9M 273 -1262 6.6355 26.16
1y 365 -1702 6.5914 33
18M 548 -2555 6.5061 60
2y 731 0 6.4236 95

3Y 1100 -4970 6.2646 90
CNY CENTRAL PARITY RATE 6.8109

CLOSING SPOT RATE 6.7616

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -148.32 -287.52 -706.52 -1122.02 -1562.52
2M -139.2 -558.2 -973.7 -1414.2
3M -419 -834.5 -1275
6M -415.5 -856
oM -440.5
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