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Spread J7THl, 6s*1y NACTE-965 HINIE ; 9s*1y RACTE -495 HINL & .

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -38 7.1709 -0.38
2w 14 -75 7.1672 0

im 33 -170 7.1577 -11.2
2M 62 -320 7.1427 0

3M 92 -469 7.1278 7.99
6M 184 -924 7.0823 11
9M 274 -1400 7.0347 20
1y 365 -1894 6.9853 22
18M 551 -2660 6.9087 50
2y 730 -3200 6.8547 65
3Y 1097 -4280 6.7467 55
CNY CENTRAL PARITY RATE 7.1506

CLOSING SPOT RATE 7.1747

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -150 -299.01 -754 -1230 -1724
2M -149.01 -604 -1080 -1574
3M -454.99 -930.99 -1424.99
6M -476 -970
M -494

Fx Swap Curve
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