
 

 

2010-11-01 

Exchange Notice 
Monthly fixing information – Fixed income 42/10 

 
Fixing yields for monthly cash settlement 
 

R2XX 1,420 
 

R2OO 1,537 

R5XX 2,317 
 

R5OO 2,327 

R10XX 2,875 

 

R10OO 2,727 

ST2XX 2,635 
   ST5XX 3,565 
   SPA2XX 2,845 
   SPA5XX 3,485 
   NBHYP2XX 2,440 
   NBHYP5XX 3,478 
   SB5XX 3,410 
   

     FRA10X 1,695 
 

FRA11O 1,875 

FRA11R 1,970 
 

FRA11U 2,055 

FRA11X 2,150 

 

FRA12O 2,255 

FRA12R 2,355 
 

FRA12U 2,455 

FRA12X 2,540 
 

FRA13O 2,630 

FRA13R 2,690 
 

FRA13U 2,750 

     3NFRA10X 2,485 
 

3NFRA11O 2,490 

3NFRA11R 2,535 
 

3NFRA11U 2,625 

3NFRA11X 2,765 
 

3NFRA12O 2,910 

3NFRA12R 3,055 
 

3NFRA12U 3,180 

6NFRA10X 2,635 
 

6NFRA11O 2,625 

6NFRA11R 2,705 
 

6NFRA11U 2,825 

     STIBX 1,370 
 

NIBX 2,383 

STIBO 1,598 
 

NIBO 2,584 

STIBR 1,729 
 

NIBR 2,717 

STIBU 1,880 
 

NIBU 2,855 

 

 

For further information concerning this exchange notice please contact Nordic Operations, telephone  

+46 8 405 73 60, or derivatives@nasdaqomx.com. 

 



 

 2(2) 

 

NASDAQ OMX Derivatives Markets 

  

Joakim Norbäck Marcus Elfver 

 


