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IH1911 2,967.600 0.433 30,848 29,749 658
1IC1911 4,974.200 1.135 69,292 72,664 488
T1912 97.685 -0.153 28,413 87,108 118
TF1912 99.520 -0.060 9,502 34,984 1,056
TS1912 100.180 -0.010 20,490 9,387 1,310
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LiEgzg 2,955 1,602 14 0.48%
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_E4E 50 2,967 438 8 0.27%
PR 300 3,897 1,267 26 0.67%
ik 500 4,995 727 36 0.73%
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R F) & (%) B # % (bp)
3m 2.4023 2,99
ly 2.6204 -1.83
2y 2.7240 +0.81
3y 2.8152 +0.52
Sy 3.0273 +0.27
Ty 3.2309 +1.35
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10y 3.2372 +1.76
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R F) & (%) B # % (bp)
FRO01 2.5200 +6.00
FRO07 2.9500 +27.00
FRO14 2.9000 -5.00
Shibot O/N 2.5060 +6.00
Shibor 1W 2.6690 +0.80
Shibor 2W 2.8510 -4.40
RO0O7( B AnAR) 29115 +14.25
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