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Overnight IRS - Interest Rate Swap Cross
Index |I'T19 niv Curency
|__Swap 6-10 2-5 1 Swap FRA
3,503 4,999 2,643 421 11,905 nip"
350 3,543 10,649 7,640 1,429 9,900 *DIIn 712
50 7,274 26,090 19,514 2,709 26,513 INK 712
400 14,319 41,738 29,797 4,560 48,318 2"n0]|
Yyl
Overnight IRS - Interest Rate Swap Cross
Index I'T9 niv Curency
|__Swap 6-10 2-5 1 Swap FRA
1,453 1,516 2,456 1,420 6,250 nip"?
425 5,030 6,201 2,813 1,439 4,140 *DaIn A
150 10,765 21,024 7,909 971 16,535 INK 712
575 17,248 28,741 13,178 3,830 26,925 2"no|
W'Y ynan
Overnight IRS - Interest Rate Swap Cross
Index |I'T19 niv Curency
|__Swap 6-10 2-5 1 Swap FRA
500 636 5,229 2,875 403 4,290 nip"
1,600 3,441 13,973 8,149 598 6,525 *DIIn 72
10,331 23,630 20,014 145 27,532 INK 712
2,100 14,407 42,832 31,038 1,146 38,347 2"n0]
'V yaan
Overnight IRS - Interest Rate Swap Cross
Index [I'T9 niiv Curency
Swap 6-10 2-5 1 Swap FRA
620 174 3,465 5,278 0 4,500 nip"?
1,850 1,694 4,687 3,559 1,067 5,725 *DaImn ;a
400 2,700 23,046 17,665 28 16,170 INK 712
2,870 4,567 31,199 26,502 1,095 26,395 2"no|
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Thelist of quoting banksthat are approved by the" Telbor I nterest Rate Committee"

Bank* *miam

Leumi Bank IR P12 1
Hapoalim Bank QHyI9I P12 2
Deutsche Bank P12 W7 3
Barclays Capital %P2 4
Citibank P12 °v0 5
Israel Discount Bank VP07 PI2 .6
United Mizrachi Bank Kainivah il J
First International Bank TWRAT MMIRDI2T 137 .8
HSBC HSBC 9

2011 naw 79712 7125057 271312 MRPOYT M512 2127 2w P20 %9 9 7711 1702 003X o°p1an *
* Thelist isin descending order of the share of the bank in the volume of the Telbor
derivatives during 2011.
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D'a"n 79710 X7 yxinn D'a'n 771D yxinn
ON mv D'UTIN DI ON
0.000 0.00 0.01 -0.001 mixNY
-0.012 0.00 0.00 -0.011 D219
0.003 0.00 0.00 0.008 nvoIT
-0.003 0.00 0.00 -0.004 o7
0.001 0.00 0.00 0.001 190
0.002 0.00 0.00 0.002 vipo*T
-0.019 0.00 0.00 -0.018 'nm™
-0.002 0.00 0.00 0.000 mix'ma
0.002 0.00 0.00 0.003 HSBC




