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[IYRA YN
Cross IRS - Interest Rate Swap Overnight
Curency 11119 NIo Index
FRA Swap 1 2-5 6-10 Swap
Customer 4,800 73 2,876 4,359 1,846 0
Contribution* 8,825 1,614 5,523 11,123 2,002 750
Others 19,550 254 18,608 47,273 5,301 1,000
[Total 33,175 1,941 27,007 62,756 9,150 1,750
ny ynan
Cross IRS - Interest Rate Swap Overnight
Curency [I"T9 NIY Index
FRA Swap 1 2-5 6-10
Customer 0 0 4,252 5,198 1,280} 800
Contribution* 9,050 1,465 4,963 7,946 2,858 1,725
Others 26,100 0 16,341 23,672 6,857 50
ﬁotal 35,150 1,465 25,556 36,816 10,994 2,575
WY yan
Cross IRS - Interest Rate Swap Overnight
Curency 1"TS Nv Index
FRA 1 2-5 6-10
Customer 6,649 328 7,525 8,744 3,102
Contribution* 10,350 771 8,688 9,033 3,363 2,025
Others 36,110 637 31,025 34,165 9,232 1,600
ﬁotal 53,109 1,736 47,238 51,942 15,696 3,625
'yl vl
Cross IRS - Interest Rate Swap Overnight
Curency [1I'T9 nIv Index
FRA Swap 1 2-5 6-10 Swap
Customer 12,060 0 5,341 7,689 1,121 0
Contribution* 8,825 911 7,025 7,084 2,423 1,975
Others 40,320 561 28,279 26,566 6,417 750
ﬁotal 61,205 1,472 40,645 41,338 9,960 2,725
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Thelist of quoting banksthat are approved by the" Telbor | nterest Rate Committee"

Bank* *»1an

Leumi Bank MIND P12 d
Deutsche Bank P12 IwWuNT 2
Hapoalim Bank 0°%y19 P13 3
Isragl Discount Bank VIPOT PI2 4
United Mizrachi Bank AT P2 S
First International Bank TWRIT MIRDAT P12 .6

NIW 72712 M22N7 A WYY MRPOY 1912 P13 W PPN % ¥ L7711 1702 0OYUowa 0°paan *
2012

* Thelist isin descending order of the share of the bank in the volume of the Telbor
derivatives during 2012.
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