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Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -35 7.1847 -0.49
2w 14 -67 7.1815 15
im 30 -149 7.1733 3.47
2M 63 -320 7.1562 -12
3M 92 -474 7.1408 9

6M 183 -948 7.0934 12
9M 273 -1453 7.0429 5

1y 365 -1992 6.9890 22
18M 548 -2830 6.9052 10
2y 730 -3430 6.8452 30
3Y 1096 -4650 6.7232 -25
CNY CENTRAL PARITY RATE 7.1729

CLOSING SPOT RATE 7.1882

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -171.08 -325.47 -799.47 -1304.47 -1843.47
2M -154.39 -628.39 -1133.39 -1672.39
3M -474 -979 -1518
6M -505 -1044
oM -539
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I/ Yiff Wang

ERA: Rofoel Wang
#p#: rafoel.wang@cfets-nex.com.cn
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