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ON M-5.78 3L #-5.75, J545A]-5.8. -5.85; TN M-5.75 3£ #-5.73, J545%-5.83. -5.85. -5.88. -5.9; SN J§i3C7E-17.15. 1W M-39.9 3L #-39.85, -39.8,
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Tenor Days Swap (Mid)

1w 7 -40 7.1181
2w 14 -77 7.1144
im 32 -158 7.1063
2M 61 -295 7.0926
3M 91 -428 7.0793
6M 181 -782 7.0439
9M 273 -1131 7.0090
1y 367 -1462 6.9759
18M 546 -1950 6.9271
2Y 731 -2420 6.8801
3Y 1096 -3395 6.7826
CNY CENTRAL PARITY RATE 7.1062
CLOSING SPOT RATE 7.1221
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9S A AE-1130, 1Y FACHE-1475.
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