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Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -34 7.0604 0.29
2w 14 -66 7.0572 5
im 31 -129 7.0509 6.41
2M 62 -260 7.0378 4
3M 90 -370 7.0269 1
6M 182 -720 6.9918 -2
9M 276 -1030 6.9608 -9
1y 367 -1295 6.9343 -4
18M 549 -1815 6.8823 -15
2y 731 -2315 6.8323 -15
3Y 1096 -3325 6.7313 -25
CNY CENTRAL PARITY RATE 7.0753

CLOSING SPOT RATE 7.0638

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
1M -130.7 -240.2 -590.59 -900.7 -1165.7
2M -109.5 -459.89 -770 -1035
3M -350.39 -660.5 -925.5
6M -310.11 -575.11
oM -265
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