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Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -33 6.8162 0.55
2w 14 -66 6.8129 5
im 30 -141 6.8054 0.9
2M 61 -282 6.7913 5
3M 91 -413 6.7783 -0.3
6M 183 -809 6.7387 -2
9M 275 -1190 6.7005 -3.39
1y 365 -1547 6.6648 -3
18M 548 -2258 6.5937 7
2Y 733 0 6.5430 170
3Y 1097 -4320 6.3875 40
CNY CENTRAL PARITY RATE 6.8648
CLOSING SPOT RATE 6.8195

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -141 -271.7 -667.7 -1049.09 -1406.2
2M -130.7 -526.7 -908.09 -1265.2
3M -396 -777.39 -1134.5
6M -381.39 -738.5
oM -357.11
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