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Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -38 7.1786 0.26
2w 14 -76 7.1749 1
im 30 -159 7.1665 7.8
2M 63 -337 7.1487 -10
3M 92 -496 7.1329 11.2
6M 183 -989 7.0835 23
9M 273 -1500 7.0324 20
1y 365 -2045 6.9780 32
18M 548 -2880 6.8944 65
2y 730 -3525 6.8299 40
3Y 1096 -4675 6.7149 75
CNY CENTRAL PARITY RATE 7.1803

CLOSING SPOT RATE 7.1824

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -178.2 -336.8 -830.3 -1341.3 -1885.8
2M -158.6 -652.1 -1163.1 -1707.6
3M -493.5 -1004.5 -1549
6M -511 -1055.5
oM -544.5
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