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Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 8 -37 6.9004 -5.15
2w 14 -63 6.8978 -2
im 31 -138 6.8903 -3.6
2M 60 -266 6.8776 -2
3M 94 -408 6.8633 -1.7
6M 184 -809 6.8232 -17
9M 275 -1204 6.7837 -27
1y 365 -1585 6.7456 -36
18M 549 -2350 6.6691 -70
2y 731 0 6.5961 -120
3Y 1096 -4400 6.4641 -110
CNY CENTRAL PARITY RATE 6.9056

CLOSING SPOT RATE 6.9041

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -127.7 -270.4 -671.2 -1066.2 -1447.2
2M -142.7 -543.5 -938.5 -1319.5
3M -400.8 -795.8 -1176.8
6M -395 -776
oM -381
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