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Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 38 7.1831 75.92
2w 14 -75 7.1718 0

im 31 -167 7.1626 4.93
2M 61 -314 7.1480 4

3M 94 -474 7.1319 -6
6M 186 -887 7.0906 12
9M 273 -1285 7.0508 9.5
1y 367 -1688 7.0105 7
18M 549 -2320 6.9473 20
2y 731 -2860 6.8933 30
3Y 1096 -3955 6.7838 20
CNY CENTRAL PARITY RATE 7.1384

CLOSING SPOT RATE 7.1793

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -146.6 -307.1 -720.1 -1118.1 -1521.1
2M -160.5 -573.5 -971.5 -1374.5
3M -413 -811 -1214
6M -398 -801
oM -403
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