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Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -26 7.1658 19.51
2w 14 -61 7.1623 5
im 31 -145 7.1539 9.4
2M 60 -293 7.1391 17
3M 92 -455 7.1229 25
6M 184 -901 7.0783 33
9M 274 -1370 7.0314 30
1y 365 -1870 6.9814 57
18M 549 -2620 6.9064 80
2y 730 -3200 6.8484 100
3Y 1096 -4370 6.7314 80
CNY CENTRAL PARITY RATE 7.1620
CLOSING SPOT RATE 7.1684

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -148 -310 -756 -1225 -1725
2M -162 -608 -1077 -1577
3M -446 -915 -1415
6M -469 -969
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ERA: Rofoel Wang
#f#§: rafoel.wang@cfets-nex.com.cn
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