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0/N 1w M 3M 6M 12M
Shibor 2.2520 2.4160 2.7486 2.8254 2.9020 3.0320
Tibor - 0.0091 0.0000 0.0573 0.1064 0.1282
Libor 3570 0.4334 0.4598 0.5338 0.8843 1.2560 1.5751
A Libor 4 0.2250 0.2468 0.2650 0.4038 0.5663 0.8140
E Libor Bt -0.4071 -0.3889 -0.3801 -0.3207 -0.2137 -0.0719
a
" 2BKCE
E 2016-11-1  2016-10-31 2016-10-28 2016-10-27 2016-10-26 2016-10-25
'é K 76 ) 4y 7.428 7.4294 7.3958 7.3876 7.3707 7.364
8 H 7o a b 6.462 6.4631 6.4518 6.4751 6.5026 6.4922
8 Smvi el EIK iy 6.7734 6.7641 6.7858 6.7736 6.7705 6.7744
g FEIuTeH 97.735 98.3517 98.3022 98.916 98.6148 98.7254
2 KK 7C 50,55 70 1.1058 1.0977 1.0985 1.0897 1.0907 1.0888
@ EICH AR TEIY  6.7744 6.7708 6.7795 6.7778 6.7686 6.7778
g
FHEBRHHSE
N E=Xi BEERIEY WA BRERIB Y6
e 18169.68 -0.163 FTSE100 6986.57 0.409
bR 500 2133.04 -0.299 H4: 225 17336.42 -0.319
18 1E DAX 10717.08 0.069 AESER 3122.44 0.708
Z:H CAC 4533.57 -0.022 TAF SR 10796.14 0.858

E R SR H ki

WA 17k 2K %0 FeE BAE
IF1611 3341.20 0.70 27055 8391
IF1612 3317.40 0.67 12942 1072
TF1612 101.76 0.05 16578 6004
T1612 101.33 0.06 32832 18060
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1Y 3Y 5Y Y 10Y 15Y
2016-11-1 2.1741 2.3516 2.4519 2.7035 2.7375 3.0271
2016-10-31 2.1711 2.3407 2.4518 2.6762 2.7425 3.0245
2016-10-28 2.1751 2.3397 2.4412 2.6640 2.7027 2.9933
2016-10-27 2.187 2.3489 2.4460 2.6622 2.7068 2.9953
i hinZE S MPEEIFER
E ROO1. IB ROO7. IB GCO01 GCO007 IB0001 IBO007
E 2016-11-1 2.3306 2.7343 3.3527 2.9096 2.2931 2.729
g 2016-10-31 2.3892 3.0659 3.9354 3.3494 2.3009 2.8098
E 2016-10-28 2.4346 2.9764 4.2662 3.2535 2.3238 2.676
§ 2016-10-27 2.4595 3.2142 12.4456 4.2011 2.2953 2.9054
g
n FEIX CTD 150
14
= NN 32
5 ek ffz”f OBEAM BUIGE o o)
- JG) (4F) (%)
E 2016-11-1 160017.1B 100.02 72.60 8.35 2.7375 0.75
160020.1B 100.36 48.60 6.13 2.6900 1.00
160210.1B 100.27 311.10 7.90 3.1450 0.20
2016-10-31 160017.1B 100.08 71.70 8.35 2.7300 3.50
160020.1B 100.43 137.00 6.14 2.6800 2.00
160210.1B 100.29 247.00 7.91 3.1430 2.55
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