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Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -32 6.7904 0.8
2w 14 -63 6.7872 1
im 31 -144 6.7792 2.2
2M 63 -295 6.7640 -3
3M 92 -438 6.7498 16
6M 184 -892 6.7043 9
9M 274 -1340 6.6595 13
1y 365 -1794 6.6141 15
18M 549 -2680 6.5255 20
2y 731 -3540 6.4395 5
3Y 1096 -5180 6.2755 -20
CNY CENTRAL PARITY RATE 6.8036

CLOSING SPOT RATE 6.7935

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -151.5 -294 -748.67 -1196.5 -1650.5
2M -142.5 -597.17 -1045 -1499
3M -454.67 -902.5 -1356.5
6M -447.83 -901.83
M -454
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