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Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -32 6.7444 0.38
2w 14 -64 6.7413 1

im 31 -142 6.7334 0.15
2M 65 -302 6.7174 7

3M 92 -430 6.7046 2.81
6M 184 -880 6.6596 7

9M 275 -1340 6.6136 17.37
1y 365 -1802 6.5674 20
18M 549 -2720 6.4756 30
2y 731 -3610 6.3866 45
3Y 1098 -5325 6.2151 45
CNY CENTRAL PARITY RATE 6.7894

CLOSING SPOT RATE 6.7476

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -160.15 -287.84 -738.15 -1197.78 -1660.15
2M -127.69 -578 -1037.63 -1500
3M -450.31 -909.94 -1372.31
6M -459.63 -922
oM -462.37
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