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Spread J7 [, 3*9s A ACAE-775 M7 HE

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -33 6.8230 0.4
2w 15 -72 6.8192 4
im 30 -142 6.8121 -2.2
2M 62 -287 6.7976 1
3M 91 -412 6.7851 -2
6M 183 -807 6.7456 -4
9M 275 -1187 6.7077 -5.5
1y 365 -1544 6.6719 -6
18M 548 -2265 6.5998 -15
2y 731 0 6.5328 0
3Y 1098 -4360 6.3903 -30
CNY CENTRAL PARITY RATE 6.8622

CLOSING SPOT RATE 6.8263

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -145.1 -270.5 -665.2 -1044.8 -1402.3
2M -125.4 -520.1 -899.7 -1257.2
3M -394.7 -774.3 -1131.8
6M -379.6 -737.1
oM -357.5
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