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Tenor Days Swap (Mid)

1w 7 -41 7.1291
2w 14 -80 7.1252
im 36 -184 7.1148
2M 61 -305 7.1027
3M 91 -448 7.0884
6M 181 -839 7.0493
9M 273 -1236 7.0096
1y 365 -1594 6.9738
18M 546 -2150 6.9182
2Y 730 -2625 6.8707
3Y 1098 -3620 6.7712
CNY CENTRAL PARITY RATE 7.1072
CLOSING SPOT RATE 7.1332
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