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Spread J7[fl, 3s*6s A AC1E-407 I B . 9s*1y A A 1E-393 {1 & o

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -33 6.9072 3.25
2w 14 -65 6.9040 -2
im 30 -135 6.8970 2.5
2M 59 -265 6.8840 1
3M 91 -407 6.8698 1.2
6M 183 -813 6.8292 -4
9M 275 -1222 6.7883 -18
1y 365 -1616 6.7489 -31
18M 548 -2430 6.6675 -80
2y 731 0 6.5980 -45
3Y 1095 -4450 6.4655 -50
CNY CENTRAL PARITY RATE 6.9141

CLOSING SPOT RATE 6.9105

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -129.6 -271.7 -677.7 -1086.7 -1480.7
2M -142.1 -548.1 -957.1 -1351.1
3M -406 -815 -1209
6M -409 -803
M -394
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