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1 22 T
2 EIA
3 2.7% 6.5%
4 "
1/9/17 1/10/17 (BP)
0/N 2.094 2.096 0.20 0.10%
1w 2.410 2.399 -1.10 -0.46%
SHIBOR 2W 2.765 2.762 -0.30 -0.11%
M 3.474 3.531 5.76 1.66%
3M 3.515 3.553 3.74 1.06%
1/9/17 1/10/17 (BP)
CNH 0/N 14.05 6.82 -723.00 -51.46%
HIBOR 1w 17.81 9.90 -791.00 -44 _41%
2W 15.65 10.13 -552.00 -35.27%
1/9/17 1/10/17 (BP)
1D 2.147 2.158 1.13 0.53%
7D 2.499 2.615 11.63 4.65%
14D 2.729 2.767 3.80 1.39%
M 4.090 3.792 -29.78 -7.28%
1/9/17 1/10/17 (BP)
ROO1 2.055 2.115 5.96 2.90%
ROO7 2.372 2.382 1.01 0.43%
RO14 2.701 2.674 -2.64 -0.98%
RIM 4.151 3.875 -27.63 -6.66%
1/9/17 1/10/17 (BP)
GCO01 1.375 2.005 63.00 45.82%
GC003 1.620 2.155 53.50 33.02%
GCO07 2.585 2.505 -8.00 -3.09%
1/9/17 1/10/17 (BP)
1y 2.7650 2.7252 -3.98 -1.44%
3Y 2.8160 2.8191 0.31 0.11%
5Y 2.9445 2.9119 -3.26 -1.11%
Y 3.1086 3.0920 -1.66 -0.53%
10Y 3.1692 3.1792 1.00 0.32%
20Y 3.5861 3.5864 0.03 0.01%
30Y 3.6338 3.6269 -0.69 -0.19%
1/4/17 1/6/17 (BP)
6M 3.00 2.85 -15.00 -5.00%
6M 3.75 3.50 -25.00 -6.67%
6M 3.70 3.45 -25.00 -6.76%
6M 3.80 3.55 -25.00 -6.58%
6M 3.85 3.60 -25.00 -6.49%




TF1703 99.550 10874 8358 -0.05%
TF1706 98.690 5626 1670 -0.04%
TF1709 98.200 248 14 0.07%
T1703 97.590 36770 41400 -0.02%
T1706 96.445 25436 12500 0.02%
T1709 96.580 939 135 0.01%
CTD IRR
TF1703 160007. 1B 98.6509 -1.37% 0.6837
TF1706 140013.18B 104.6224 -0.95% 2.1230
TF1709 150026. 1B 100.0967 0.56% 1.6708
T1703 160023.18B 95.9788 -2.15% 0.8286
T1706 160023. 1B 95.9788 -1.88% 1.8967
T1709 160023. 1B 95.9788 -1.37% 2.6832




