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W 006429 000143 0.12325 000025 0.04786 001__ 048156 000531 W 0.11091 0
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0.16 0.22 063 1.96 0.28 0.20 0.33 047
0.19 0.26 0.72 203 0.14 0.24 0.35 0.68
0.20 0.30 0.95 0.21 0.28 049 043
0.25 0.35 0.94 0.23 0.3 0.54 0.46
0.28 041 .15 3.60 0.26 04 0.69 0.66
0.34 049 .03 377 046 0.74 0.80
044 0.58 0.88 043 0.51 0.66 101
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0.69 0.99 0.96 0.90
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6.83 9.20 6.71 11.60 757 6.36 643 587 0.88 1.10 1.00
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B IEER

INDEX 15,284 44 1,270 -3 2,201 3 17,084 -3 1,981 0 6,821 23
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£ 715 © Yield Curve
Yield Curve Discount Factor
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2—0f 6Month LIBOR 1 Year SWAP RATE
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