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Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -35 6.6890 -1
2w 14 -69 6.6856 -1
im 31 -156 6.6769 1.76
2M 61 -307 6.6618 -4
3M 95 -489 6.6436 -19.5
6M 182 -964 6.5961 -7
9M 273 -1493 6.5432 -8
1y 367 -2054 6.4871 -18
18M 549 -3150 6.3775 0

2y 731 -4210 6.2715 15
3Y 1096 -6310 6.0615 -10
CNY CENTRAL PARITY RATE 6.7249

CLOSING SPOT RATE 6.6925

USD/CNY Spread Ref.

2M 3M 6M 9M
im -151.1 -333.1 -808.5 -1337.1
2M -182 -657.4 -1186
3M -475.4 -1004
6M -528.6
IM
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