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Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -36 6.8300 -0.5
2w 14 -69 6.8266 -1

im 32 -154 6.8181 2

2M 61 -290 6.8045 -2

3M 92 -435 6.7901 -2

6M 186 -861 6.7474 -15
9M 285 -1300 6.7035 -11.56
1y 365 -1645 6.6690 -29
18M 550 -2460 6.5875 -60
2y 732 0 6.5085 -115
3Y 1096 -4750 6.3585 -150
CNY CENTRAL PARITY RATE 6.8628

CLOSING SPOT RATE 6.8335

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -135.8 -280.3 -706.8 -1145.36 -1490.8
2M -144.5 -571 -1009.56 -1355
3M -426.5 -865.06 -1210.5
6M -438.56 -784
oM -345.44
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