
 

 

2009-10-30
Exchange Notice 
Monthly fixing information – Fixed income 32/09 

Fixing yields for monthly cash settlement 
 
Please note that the Norwegian FRA closes at 16:15 today, and will be published later today. 
R2XX 0,730 R2OO 2,250 
R5XX 2,630 R5OO 3,025 
R10XX 3,295 R10OO 3,480 
ST2XX 2,160
ST5XX 3,590
SPA2XX 1,550
SPA5XX 3,465
NBHYP2XX 1,475  

NBHYP5XX 3,410
SB5XX 3,390

FRA09X 0,475 FRA10O 0,595 
FRA10R 1,003 FRA10U 1,495 
FRA10X 2,050 FRA11O 2,509 
FRA11R 2,883 FRA11U 3,173 
FRA11X 3,362 FRA12O 3,483 
FRA12R 3,608 FRA12U 3,688 

3NFRA09X 3NFRA10O 
3NFRA10R 3NFRA10U 
3NFRA10X 3NFRA11O 
3NFRA11R 3NFRA11U 
6NFRA09X 6NFRA10O 
6NFRA10R 6NFRA10U 
12NFRA09X 12NFRA10O 
12NFRA10R 12NFRA10U 
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DISCOUNT RATES: 

STIBX NIBX 
STIBO NIBO 
STIBR NIBR 
STIBU NIBU 

 
 
For further information concerning this exchange notice please contact Financial Market Clearing, 
telephone +46 8 405 73 60, or derivatives@nasdaqomx.com. 
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