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Tenor Days Swap (Mid)
1w 9 -45
2w 14 -70
im 30 -149
2M 62 -316
3M 91 -476
6M 181 -985
9M 273 -1540
1y 365 -2116
18M 547 -3230
2Y 731 -4370
3Y 1095 -6450
CNY CENTRAL PARITY RATE

CLOSING SPOT RATE

USD/CNY Spread Ref.

Forward(Mid) ASWAP PIPS
6.7087 8.49
6.7062 9
6.6982 4
6.6815 9
6.6655 2.3
6.6146 -3
6.5591 -25.5
6.5015 -45
6.3901 -70
6.2761 -121
6.0681 -180
6.7489

6.7131

2M 3mM 6M ]|
imMm -167 -327 -836 -1391
2M -160 -669 -1224
3mM -509 -1064
6M -555
9M
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