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Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -31 6.8731 -0.39
2w 14 -60 6.8702 -1
im 32 -133 6.8629 3.56
2M 61 -261 6.8501 -1
3M 95 -401 6.8361 1.7
6M 186 -777 6.7985 -1
9M 277 -1132 6.7630 3

1y 365 -1471 6.7291 -8
18M 550 -2135 6.6627 5

2y 732 -2800 6.5962 -25
3Y 1096 -4000 6.4762 60
CNY CENTRAL PARITY RATE 6.8909

CLOSING SPOT RATE 6.8762

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -128.06 -267.66 -643.66 -998.66 -1337.66
2M -139.6 -515.6 -870.6 -1209.6
3M -376 -731 -1070
6M -355 -694
oM -339

Fx Swap Curve
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