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2000 6 21
NDF
6.8070 0.250% 2.250%
7 6.8066 0.006% 0.306% 0.329% 0.022% 2.640%
1 6.7805 0.389% 4.672% 0.347% -4.324% 2.500%
3 6.7425 0.948% 3.790% 0.538% -3.252% 2.150%
6 6.7065 1.476% 2.953% 0.751% -2.202% 2.370%
9 6.6695 2.020% 2.693% 0.961% -1.733% 2.350%
1 6.6318 2.574% 2.574% 1.183% -1.391% 2.360%
2 6.5036 4.457% 2.204% 1.088% -1.116% 2.665%
3 6.5400 3.922% 1.291% 1.514% 0.223% 2.860%
4 6.5300 4.069% 1.002% 1.936% 0.934% 3.030%
5 6.2162 8.679% 1.679% 2.314% 0.635% 3.185%
1
2 NDF
LIBOR  SWAP
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4 NDF
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