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Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -40 7.1737 -0.27
2w 14 -80 7.1697 -1
im 31 -172 7.1606 -0.5
2M 64 -338 7.1439 -11
3M 93 -483 7.1294 2.7
6M 184 -907 7.0870 8
9M 273 -1328 7.0449 1
1y 365 -1735 7.0042 14
18M 554 -2405 6.9372 35
2Y 730 -2970 6.8807 30
3Y 1096 -4075 6.7702 -25
CNY CENTRAL PARITY RATE 7.1345
CLOSING SPOT RATE 7.1777

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -166.9 -311.3 -735.5 -1156.5 -1563.5
2M -144.4 -568.6 -989.6 -1396.6
3M -424.2 -845.2 -1252.2
6M -421 -828
M -407
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