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Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -37 7.1879 -1.1
2w 14 -75 7.1841 0
im 30 -160 7.1756 7.15
2M 62 -334 7.1582 1
3M 92 -500 7.1416 -4
6M 183 -1001 7.0915 -4
9M 273 -1513 7.0403 4
1y 365 -2052 6.9864 -2
18M 548 -2900 6.9016 0
2y 730 -3495 6.8421 15
3Y 1098 -4740 6.7176 -25
CNY CENTRAL PARITY RATE 7.1907

CLOSING SPOT RATE 7.1916

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -174 -340 -841 -1353 -1892
2M -166 -667 -1179 -1718
3M -501 -1013 -1552
6M -512 -1051
oM -539
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3/ Yiff Wang

ERA: Rofoel Wang
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