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Exchange Notice
Monthly fixing information - Fixed income 15/10

Fixing yields for monthly cash settlement

R2RR 1,430 R2UU 1,625
R5RR 2,325 R5UU 2,460
R10RR 3,005 R10UU 3,085
ST2RR 1,785

ST5RR 3,240

SPA2RR 2,065

SPA5RR 3,355

NBHYP2RR 1,970

NBHYP5RR 2,975

SB5RR 3,300

FRAI0R 0,670 FRA10U 0,998
FRA10X 1,280 FRA110 1,550
FRALIR 1,798 FRA11U 2,045
FRA11X 2,283 FRA120 2,443
FRA12R 2,605 FRA12U 2,723
FRA12X 2,838 FRA130 2,928
3NFRA10R 2,415 3NFRA10U 2,555
3NFRA10X 2,705 3NFRA110 2,855
3NFRA11R 3,050 3NFRA11U 3,240
3NFRA11X 3,435 3NFRA120 3,605
6NFRA10R 2,735 6NFRA10U 2,845
6NFRA10X 2,985 6NFRA110 3,155
12NFRA10R 2,953 12NFRA10U 3,113
STIBO NIBO

STIBR NIBR

STIBU NIBU

STIBX NIBX

NASDAQ OMX DERIVATIVES MARKETS « Secondary name to NASDAQ OMX Stockholm AB « SE-105 78 Stockholm « SWEDEN
Tel. + 46 8 405 60 00 » Fax +46 8 405 60 01 » Copenhagen Office: PO. Box 1040 « DK-1007 Copenhagen K « DENMARK

Tel. +453393 3366 « Fax +45 33 1286 13 « Helsinki Office: PO. Box 361 « FI-00131 Helsinki « FINLAND « Tel. +358 9 6166 71
Fax +358 9 6166 7368 « Reykjavik Office: Laugavegur 182 « I1S-105 Reykjavik « ICELAND « Tel. +354 525 28 00

Fax +354 525 28 88 « Reg. No. 556383-9058 « www.nasdagomx.com



For further information concerning this exchange notice please contact Nordic Operations, telephone
+46 8 405 73 60, or derivatives@nasdagomx.com.
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