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Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -31 6.9083 -0.6
2w 14 -61 6.9053 -1
im 28 -119 6.8995 -0.3
2M 61 -247 6.8867 -9
3M 90 -361 6.8753 1.9
6M 181 -697 6.8417 -4
9M 273 -998 6.8116 -4
1y 365 -1279 6.7835 -9
18M 546 -1800 6.7314 0
2y 730 -2350 6.6764 0
3Y 1097 -3500 6.5614 10
CNY CENTRAL PARITY RATE 6.9398

CLOSING SPOT RATE 6.9114
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USD/CNY Spread Ref.
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Fx Swap Curve
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