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Spread Jj1HI, 2*3s AACTE-112 ML B . 3*6s M ACTE-367 AL E .

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -34 7.1133 0.2
2w 14 -67 7.1100 -1
im 30 -141 7.1026 0.72
2M 63 -279 7.0888 -14
3M 92 -392 7.0775 6.3
6M 183 -755 7.0412 -17
9M 273 -1075 7.0092 -19
1y 365 -1366 6.9801 -18
18M 546 -1870 6.9297 -40
2y 730 -2390 6.8777 -40
3Y 1096 -3300 6.7867 0
CNY CENTRAL PARITY RATE 7.0905

CLOSING SPOT RATE 7.1167

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -138.12 -251.12 -614.12 -934.12 -1225.12
2M -113 -476 -796 -1087
3M -363 -683 -974
6M -320 -611
oM -291
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