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Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -32 7.0548 1.61
2w 14 -64 7.0516 2
im 31 -125 7.0455 4.32
2M 71 -286 7.0294 -26
3M 91 -366 7.0214 3.5
6M 182 -713 6.9867 7
9M 274 -1017 6.9563 13
1y 365 -1285 6.9295 10
18M 547 -1790 6.8790 25
2y 730 -2315 6.8265 0
3Y 1096 -3340 6.7240 -15
CNY CENTRAL PARITY RATE 7.0686

CLOSING SPOT RATE 7.0580

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -161.42 -241.02 -588.02 -892.02 -1160.02
2M -79.6 -426.6 -730.6 -998.6
3M -347 -651 -919
6M -304 -572
oM -268
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