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] 1:KEEA> ¥ 5> (0TR)
(2014 £ 3 A 31 BAE)

FED FED FED FED
I—mR> {E%8 filli4% FEbD . BPV (2013 £ (2013 £ (2013 £ (2013 £
(%F) (BR&ED)
12 A) 9A) 6 A) 3A)
4BEMT EN 4/24/14 0.025% 0.060 $6.03 0.013% 0.023% 0.008% 0.028%
13;:BMTEL 6/26/14 0.033% 0.236 $23.56 0.068% 0.008% 0.033% 0.074%
26 BT E 9/25/14 0.055% 0.485 $48.47 0.089% 0.033% 0.093% 0.104%
52B¥M T EL 3/5/15 0.113% 0.926 $92.45 0.114% 0.089% 0.143% 0.124%
2 FYEE 3/8% 3/31/16 99-29 1/8 0.420% 1.987 $199 0.382% 0.319% 0.349% 0.244%
3 FYEE 3/4% 3/15/17 99-20 7/8 0.869% 2913 $290 0.766% 0.612% 0.648% 0.035%
5 £YEE 1-5/8% 3/31/19 99-17 5/8 1.719% 4.778 $476 1.743% 1.382% 1.395% 0.765%
7 EMELE 2-1/4% 3/31/21 99-21 3/4 2.300% 6.435 $642 2.452% 2.006% 1.942% 1.238%
10 £MER 2-3/4% 2/15/24 100-08+ 2.719% 8.572 $862 3.029% 2.611% 2.487% 1.850%
30 FMELE 3-5/8% 2/15/44 101-06 3/4 3.559% 18.154 $1,846 3.969% 3.686% 3.500% 3.103%
R 2:KEHE OTRFIEDRT LY R
(2014 £ 3 A 31 BRHE)
20134128 | 201349A 20134 6AH 201343 AH
AEDORTLY R

2-5% 1.299% 1.361% 1.063% 1.046% 0.521%

2-104 2.299% 2.647% 2.292% 2.138% 1.606%

2-304 3.139% 3.587% 3.367% 3.151% 2.859%

5-10 1.000% 1.286% 1.229% 1.092% 1.085%

5-304 1.840% 2.226% 2.304% 2.105% 2.338%

10-30 £ 0.840% 0.940% 1.075% 1.013% 1.253%

| EFHIHOEM 2014 F58 1 M+EH | 201448 2H | © CME GROUP




NZIS5A
2-5-10% -0.299% -0.075% 0.166% 0.046% 0.564%
2-5-30% 0.541% 0.865% 1.241% 1.059% 1.817%
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