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05/06/98 ISDA 17_06 7.3 15.5 73.3 400 275 7.99 111 220 1.7 0.52 0.17 1500

5/27/1998 ISDA 17_06 8.01 10.9 72.5 389 268 8.6 na 36 1.5 0.27 0.18 3500*

6/10/1998 ISDA 17_06 7.2 15.3 72 352 243 7.87 134.5 140 1.4 0.4 0.15 3600

6/24/1998 ISDA 17_06 7.97 16.2 80.6 414 202 8.43 111.6 130 2.1 0.41 0.18 <33

7/8/1998 ISDA 17_06 6.89 20.3 76.2 440 215 7.93 122.2 200 1.8 0.45 0.19 470

7/23/1998 ISDA 17_06 6.73 20.9 75.3 453 221 8.13 116.3 380 2.2 0.56 0.22 650

8/5/1998 ISDA 17_06 6.54 20.7 72.9 471 230 7.99 120.4 170 1.9 0.45 0.21 3800

9/2/1998 ISDA 17_06 7.88 18.8 84.8 431 211 7.74 121.1 97 1.9 0.37 0.21 1300

9/16/1998 ISDA 17_06 7.31 18.3 77.6 509 248 8.1 125.41 64 2.3 0.3 0.2 400

9/30/1998 ISDA 17_06 8.06 15.1 80.1 479 234 8.18 128.5 54 2.2 0.27 0.17 250

10/15/1998 ISDA 17_06 9.7 10.9 87.8 556 270 8.24 93.5 47 2.7 0.28 0.19 300

10/29/1998 ISDA 17_06 10.17 9.2 88.5 680 335 8.24 65.2 29 3.9 0.31 0.23 360

11/18/1998 ISDA 17_06 10.36 8.2 88 674 327 8.44 63 35 3.6 0.33 0.26 180

12/10/1998 ISDA 17_06 13.08 3.1 97.9 704 343 8.3 53.9 54 4.9 0.39 0.26 270

1/14/1999 ISDA 17_06 11.35 5.3 89.7 450 365 8.26 44.1 57 4.4 0.35 0.23 500

2/10/1999 ISDA 17_06 11.82 2.8 87.5 787 385 8.31 51 92 4.9 0.33 0.22 300

3/9/1999 ISDA 17_06 10.8 5.8 86.3 731 424 8.38 41.8 40 4.1 0.22 0.12 230

4/6/1999 ISDA 17_06 9.47 7.6 79.2 mlfx mlfx 8.02 51.2 89 3.3 0.3 0.14 200


