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Spread J71H, 2w*3w {ACTE-32 i B .

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -33 6.7172 0.11
2w 14 -65 6.7140 5

im 34 -158 6.7047 -13.47
2M 62 -300 6.6905 -3

3M 92 -434 6.6771 1.25
6M 184 -880 6.6326 2

9M 273 -1317 6.5889 1.5

1y 365 -1776 6.5430 -3
18M 549 -2690 6.4515 -15
2y 731 -3575 6.3630 -10
3Y 1098 -5315 6.1890 -30
CNY CENTRAL PARITY RATE 6.7817

CLOSING SPOT RATE 6.7205

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -141.43 -275.98 -721.23 -1158.23 -1617.23
2M -134.55 -579.8 -1016.8 -1475.8
3M -445.25 -882.25 -1341.25
6M -437 -896
M -459

Fx Swap Curve
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