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580
295100
£524[0]
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TR 29120
TR29FEH13E
TR 29 R 14(0)

5
10
5
20(CERHER)
10
30
20
10
5
10
5
20(ERHER)
5
20
10
5
10
5

100/2M

10012
100/2M
100/2M
20012
100/2M
100/2M
20018M
100/2M
100/2M
100/2M
100/2M
20018M
100/2M
20012
100/2M
100/2M
100/2M
100/2M

0.200%
0.010%
0.170%
0.010%
0.378%
0.190%
0.914%
0.626%
0.215%
0.010%
0.210%
0.020%
0.340%
0.020%
0.630%
0.215%
0.030%
0.200%
0.040%

%1 T=JGB. C=fEfEH—Tt. MS=SWAPL— ~(MID)

T+14bp

1TRIA

C+14bp

fexdE

T+14bp

C+14bp

e
MS+10bp

T+14bp
T+11bp
T+4.5bp
T+14bp

C+14bp
C+11bp
C+4.5bp
C+14bp

HexHE
T+14bp

HexHE

MS+9bp

HexHE
T+3.5bp
T+16bp

HexHE
T+15bp

HexHE

C+14bp

C+3.5bp
C+16bp

C+15bp

100M
1004
100M
100M
1004
100M
1004
100M
1004
1004
100M
1004
100M
1004
1004
100M
1004
100M
1004

TR29F4H5H
TRk29%4H5H
Fr29%5810H
FR29%5810H
TRk29E5H12H
TRk29F6H2H
TR29%6H8H
Tr29%F6814H
TRk29%7H5H
TR29%7H5H
TRK298H2H
TR29F9H6H
FR29%F9815H
Tpk291084H
TRk29%10H13H
TR29%F1182H
TRk298F12H6H
TR30F3H82H
TR 30434528

TRk29F4H20H
TRk2984H20H
TR295H22H
TRK295H22H
TRk295H23H
TRk29F6H20H
Trk29F6H19H
TRk29F6H23H
TRk29%7H20H
TRk29%7H20H
TRK298H18H
TR298F9H20H
TRK29F9H27H
Tr29410H19H
Tr29%10824H
FERE29%11820H
TR294 128208
TR30F3819H
TR 3063H19H

ER394E3819H
Frk34%3818H
ER39FE3819H
ERk344E3818H
FRk493819H
ERk39FE6818H
FRk59%6820H
ERk49E6819H
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Frk3456820H
ERk39FE6818H
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0.195%
0.030%
0.195%
0.175%
0.355%
0.530%
0.254%
0.030%
0.239%
0.264%
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1TRIA

T+15bp
HextfE
MS+9bp
T+10bp C+10bp
T+15bp C+15bp
HEXHME
T+15bp C+15bp
T+14bp C+14bp
MS+8bp
T+3.5bp C+3.5bp
T+14bp C+14bp
HextfE
T+13bp
T+13bp
HEXHME

C+15bp

C+13bp
C+13bp

100M
100/
100M
100/
100/
100M
100/
100M
100/
100M
100M
100/
100M
100/
100M

MS=SWAPL — ~(MID)

TR30F484H
TR 3064548
FR30%4820H
TRk306F4H208
TR 3045598
TR30F589H
TR 3066 H6H
TR30F7H4H
TR 3067H5H
FR30F7819H
TR308H3H
TR 3068H8H
TR30F9H6H
Trk30£1043H
FR30F1083H
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Trk30F4H19H
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TR 3065528
TRk30F5H18H
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FR3048820H
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FR3049820H
Tpk30610H19H
k304108 15H
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ERk4053817H
ER40568208
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ER40568208
ERk3586H20H
ER40568208
ERk4089820H
ER35%9820H
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