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31.2 ZIA]. 1S MATHE-123.5; 2S JASFE-259.5; 3S M-373. -373.5 L F-368.
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Spread Jj [, 3*6S {3 7E-303.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -32 7.0960 -0.15
2w 14 -63 7.0928 -2
im 28 -124 7.0868 7.34
2M 61 -258 7.0733 5

3M 91 -368 7.0623 16
6M 181 -672 7.0319 25
9M 273 -962 7.0029 36
1y 364 -1223 6.9768 39
18M 546 -1685 6.9306 35
2y 728 -2130 6.8861 70
3Y 1096 -3075 6.7916 25
CNY CENTRAL PARITY RATE 7.0843

CLOSING SPOT RATE 7.0991

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -134.5 -244.5 -548.5 -838.5 -1099.5
2M -110 -414 -704 -965
3M -304 -594 -855
6M -290 -551
oM -261

Fx Swap Curve
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