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Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -33 6.8300 0
2w 14 -65 6.8268 1
im 30 -137 6.8196 0.1
2M 62 -280 6.8053 4
3M 91 -407 6.7926 0.8
6M 183 -802 6.7531 -2
9M 275 -1180 6.7153 0
1y 365 -1537 6.6796 -3
18M 548 -2255 6.6078 -10
2y 731 0 6.5388 30
3Y 1098 -4305 6.4028 -5
CNY CENTRAL PARITY RATE 6.8654

CLOSING SPOT RATE 6.8333

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -142.6 -269.6 -664.6 -1042.6 -1399.6
2M -127 -522 -900 -1257
3M -395 -773 -1130
6M -378 -735
oM -357
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