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MEITAN TRADITIOM JPY &M vs 3N MTBB

JPY 6M vs 3M BASIS SWAPS

11:00 AM FIXING BID MID ASK CHANGE TINME
1 Year 11.875 14.875 17.875 -0.250 12/03
18 Year 11.375 14.375 17.375 -0.250 12/03
2 Year 11.250 14.250 17.250 -0.250 12/03
3 Year 11.125 14.125 17.125 -0.125 12/03
4
5

Year 11.125 14,125 17.125 -0.125 12/03
Year 11.125 14.125 17.125 -0.125 12/03
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