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Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -31 6.8786 0.6
2w 14 -60 6.8757 5
im 31 -134 6.8683 2.8
2M 63 -273 6.8544 8
3M 92 -398 6.8420 4.7
6M 184 -786 6.8031 10
9M 275 -1169 6.7648 3
1y 365 -1526 6.7292 -6
18M 549 -2250 6.6567 -25
2y 731 0 6.5917 0
3Y 1098 -4210 6.4607 -10
CNY CENTRAL PARITY RATE 6.8898

CLOSING SPOT RATE 6.8817

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -139 -263.5 -652 -1035 -1391.5
2M -124.5 -513 -896 -1252.5
3M -388.5 -771.5 -1128
6M -383 -739.5
oM -356.5
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