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Money Market Clos
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O/N 459 451 455 -0.24 O/N 465 455
S/N 461 453 457 -0.03 SIN 467 460
W 470 460 465 -0.03 W 470 460
15 475 465 470 0.00 1S 475 465
ES 484 474 479 -0.01 3s 485 475
65 475 460 467 0.02 65 480 465
1YR 470 450 460 0.03 YR 470 450
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O/N -5/-3 -4 3.51 -0.51 3.25 4.81000 1M MAR
S/N -5/-3 -4 429 0.27 3.25 4.80374 1W*1S
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65 -1260/-1200 -1230 5.20 0.02 3.39 441039 1*9
1YR -2470/-2370 -2420 5.07 0.03 3.26 424661 1*12
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