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5,119 4,964 154
1,443 1,989 545
3,675 2,974 700
209 87 121
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23 24
1,443 1,989 545
630 635 4
197 218 20
29 34
2 2 0
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903 1,658 755
42 43 1
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5,025 4,558 467
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23 1,443 3,675 5,119
1 316 403 87
2 0 81 81
3 0 7 7
4 90 90
5 25 3 29
6 0 2 2
7 744 991 247
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9 0 36 36
24 1,989 2,974 4,964
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50bp 5,271 307
50bp 4,703 260
10 4,963 1
10 5,107 143
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30
10 15
25 31 0.069% 0.049% 0.076% 0.102% 0.148% 0.557% 1.112%
24 31 0.104% 0.123% 0.173% 0.250% 0.332% 1.050% 1.600%
20 25 30 35 40 45 50
25 31 1.566% 1.631% 1.678% 1.723% 1.758% 1.784% 1.806%
24 31 1.914% 1.998% 2.106% 2.201% 2.272% 2.328% 2.372%
Bloomberg
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Hull-White
5,000
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24 31 25 31

34.8%  30.3% 27.5% 45.0%  30.0% 28.7%
31.7%  29.0% 26.5% 38.0%  27.8% 27.1%
10 29.4%  28.0% 25.8% 30.9%  25.9% 25.7%
30.1%  27.3% 24.4% 35.9%  26.2% 24.9%
29.5% 26.6% 24.1% 31.2% 25.1% 24.3%
10 27.1% 26.5% 24.4% 27.3% 24.2% 24.1%
10 26.8%  24.9% 22.5% 27.0%  22.8% 22.1%
10 26.3%  24.9% 23.1% 25.3%  23.3% 22.2%
10 10 26.2%  24.2% 24.2% 23.6%  22.3% 22.8%
Bloomberg
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225 21.4% 19.3%
21.9% 19.7%
22.5% 20.3%
24 31 25 31
15.0% 12.9%
17.7% 14.9%
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/ / / /
1.00 0.45 0.41 0.17 0.07 0.38
0.45 1.00 0.72 0.51 0.24 0.37
0.41 0.72 1.00 0.34 0.40 0.32
0.17 0.51 0.34 1.00 0.58 0.49
0.07 0.24 0.40 0.58 1.00 0.59
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