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Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 8 -47 7.2085 -5.3
2w 15 -86 7.2046 -5
im 32 -183 7.1950 -5
2M 63 -357 7.1775 -9
3M 92 -520 7.1612 14
6M 184 -1045 7.1087 11
9M 281 -1635 7.0497 26
1y 365 -2140 6.9992 22
18M 549 -3020 6.9112 10
2y 730 -3650 6.8482 30
3Y 1096 -4888 6.7244 62
CNY CENTRAL PARITY RATE 7.1963

CLOSING SPOT RATE 7.2132

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -174.06 -337.5 -862.5 -1452.5 -1957.5
2M -163.44 -688.44 -1278.44 -1783.44
3M -525 -1115 -1620
6M -590 -1095

IM -505
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ERA: Rofoel Wang
#f#§: rafoel.wang@cfets-nex.com.cn
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