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Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 10 -31 7.2624 13.3
2w 14 -63 7.2592 1
im 31 -138 7.2517 6.23
2M 61 -284 7.2371 6
3M 94 -437 7.2218 21.2
6M 185 -942 7.1713 18
9M 276 -1469 7.1186 18
1y 367 -1990 7.0665 26
18M 549 -2845 6.9810 20
2y 731 -3545 6.9110 45
3Y 1096 -4840 6.7815 0
CNY CENTRAL PARITY RATE 7.1763

CLOSING SPOT RATE 7.2655

USD/CNY Spread Ref.

2M 3M 6M M 1y
1M  -145.83 -298.63 -803.83 -1330.83 -1851.83
2M -152.8 -658 -1185 -1706
3M -505.2 -1032.2 -1553.2
6M -527 -1048
oM -521
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