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Exchange Notice
Monthly fixing information - Fixed income 05/15

R200 -0,156 R2RR -0,152
R500 0,198 R5RR 0,215
R1000 0,704 R10RR 0,726
R2UU -0,152 R5UU 0,215
R10UU 0,726

ST200 0,161 ST2RR 0,192
ST500 0,757 ST5RR 0,805
SPA200 0,125 SPA2RR 0,157
SPA500 0,551 SPASRR 0,779
NBHYP200 0,159 NBHYP2RR 0,202
NBHYP500 0,556 NBHYP5RR 0,797
SB500 0,596 SB5RR 0,801
FRA150 0,060 FRA15R 0,046
FRA15U 0,056 FRA15X 0,081
FRA160 0,131 FRA16R 0,190
FRA16U 0,255 FRA16X 0,320
FRA170 0,390 FRA17R 0,465
FRA17U 0,541 FRA17X 0,625
3NFRA150 1,275 3NFRA15R 1,050
3NFRA15U 0,975 3NFRA15X 0,965
3NFRA160 0,965 3NFRA16R 0,975
3NFRA16U 0,995 3NFRA16X 1,030
6NFRA150 1,220 6NFRA15R 1,065
6NFRA15U 1,030 6NFRA15X 1,030
STIBO -0,008 NIBO 1,387
STIBR 0,059 NIBR 1,332
STIBU 0,095 NIBU 1,280
STIBX 0,095 NIBX 1,280

For further information concerning this exchange notice please contact Nordic Operations, telephone
+46 8 405 68 80, or clearing@nasdag.com.
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