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Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -30 6.7539 -0.3
2w 14 -63 6.7506 0
im 30 -136 6.7433 8.45
2M 63 -285 6.7284 -9
3M 92 -419 6.7150 0.2
6M 183 -834 6.6735 2
9M 273 -1249 6.6320 4
1y 365 -1682 6.5887 0
18M 548 -2500 6.5069 45
2y 731 0 6.4269 55
3Y 1096 -4830 6.2739 70
CNY CENTRAL PARITY RATE 6.8096

CLOSING SPOT RATE 6.7569

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -149.25 -283.25 -698.25 -1113.25 -1546.25
2M -134 -549 -964 -1397
3M -415 -830 -1263
6M -415 -848
oM -433
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