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Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -40 6.6418 -5
2w 14 -69 6.6389 0

im 30 -148 6.6310 -1.04
2M 62 -307 6.6151 3

3M 92 -468 6.5990 -0.9
6M 184 -946 6.5512 3

9M 273 -1433 6.5025 -2

1y 365 -1938 6.4520 -1
18M 547 -2945 6.3513 5

2y 731 -3960 6.2498 0

3Y 1098 -5900 6.0558 -20
CNY CENTRAL PARITY RATE 6.7146

CLOSING SPOT RATE 6.6458

USD/CNY Spread Ref.

2M 3M 6M M 1y
iIM  -159.91 -320.86 -798.21 -1285.46 -1790.46
2M -160.95 -638.3 -1125.55 -1630.55
3M -477.35 -964.6 -1469.6
6M -487.25 -992.25
oM -505

Fx Swap Curve
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