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3/23/18 3/26/18 Tik 2k (BP) Tik 2k (BP)
ON 2178 2.188 1.00 0.46%
SHIBOR 1w 2.476 2.487 1.10 0.44%
2W 2595 2.602 0.70 0.27%
1M 2740 2743 0.34 0.12%
3M 2.802 2.802 0.00 0.00%
372318 3726/18 NG AT
CNH O/N 1.16 1.32 16.00 13.79%
HIBOR 1w 1.83 2.75 92.00 50.27%
2W 2.02 2.85 83.00 41.09%
3723718 3726/18 NG AT
sirmENy [ 1D 2254 2.261 0.66 0.29%
2R 7D 2707 2,566 -14.06 -5.19%
14D 2.835 2769 -6.60 -2.33%
1M 3.046 2.894 -15.15 -4.97%
3123118 3126718 W2k (BP) K T
sifF R [ ROOL 2342 2310 3.19 -1.36%
g 2 R007 2.639 2,758 11.96 4.53%
RO14 3.327 3.265 -6.16 -1.85%
RIM 3.655 3.302 -35.36 -9.67%
— 312318 326/18 G TR
LARZFRA [T Gcoon 2.625 35.410 3278.50 1248.95%
FIEAIE | Gcoo3 11.845 7.290 -455.50 -38.46%
GC007 5.000 2.885 -211.50 -42.30%
372318 3726/18 NG A
1Y 2.9125 2.9555 0.00 0.00%
3y 3.0030 3.0270 1.09 0.46%
I 5Y 3.0844 3.0883 -0.57 -0.22%
B 25 % 7Y 3.2173 3.2235 0.50 0.18%
10Y 3.2730 3.3102 0.38 0.14%
20Y 3.7428 3.7477 -0.12 -0.04%
30Y 3.7506 3.7555 -0.63 -0.20%
372318 326/18 TR Z.(BP) A
gérp_ . 2.5 2.25 0.00 0.00%
I A= 2.40 2.40 0.00 0.00%
EELE Jgg%_ﬁ% 235 2.35 0.00 0.00%
PR 2.45 2.45 0.00 0.00%
2 50 2 .50 0.00 0.0099




ISR Ry R AL B ik K
TF1806 96.975 19303 6860 -0.05%
TF1809 97.520 162 53 0.53%
MIRE Tr1812 97.750 11 2 0.65%
il T1806 93.800 43596 25900 -0.16%
T1809 93.875 872 237 -0.10%
T1812 93.935 13 2 -0.03%
CTD A IRR 2
TF1806 150026.1B 98.2590 3.8383% -0.1462
TF1809 160014.1B 98.2590 5.0251% -0.8892
R TF1812 160020.1B 96.1300 4.8048% -1.2910
T1806 170018.1B 97.2673 3.3356% 0.0794
T1809 170018.1B 97.2673 3.5151% 0.0794
T1812 170018.1B 97.2673 3.5113% 0.0794
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