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i aESE R /1 BEBABEHISE S /0518511 HRBRBSEIFRHE
<&H> (b BB
o || 0-2v 25 5-107 10—30Y 30+Y
/8| BBERIBER BEBRIASE EBREEH BEBRIASE EBREHN BEBRIASE BEBRIEEN BEBRIASE BEBRIEHN BBRIESE BEBRIBEN BEBRIESE
2012/10 1645 14,387,020 188 5,037,480 399 4,154,410 790 4,407,960 268 787,170 0 0
2012/11 2,786 26,623,840 280 10,817,510 634 6,320,760 1,279 7,286,435 590 2,185,120 3 5,015
2012112 3,246 30,017,515 374 11,850,450 632 6,533,560 1574 9,486,295 663 2,140,210 3 7,000
2013/01 3,602 34,386,040 285 10,007,260 834 9,252,680 1,785 13,211,570 697 1,914,500 1 30
2013/02 3437 36,660,900 533 18,106,210 783 8,294,790 1529 8,637,880 591 1,621,980 1 40
2013/03 4,144 41,260,180 425 17,270,340 953 10,418,055 2,005 11,669,165 761 1,902,620 0 0
2013/04 5,110 53,084,495 625 23,667,410 1,368 15,623,130 2,305 11,958,145 812 1,835,810 0 0
2013/05 5113 56,233,055 726 26,534,110 1,217 13,448,730 2,525 14,384,700 644 1,863,515 1 2,000
<AR>
vs Fixed
LIBOR (B4 BHM)
ait 0-2y 2-5Y 5-10Y 10—30Y 30+Y
£/A| BEBAEHER EBABESE EBABRR EBABEEE EBABER EBABSE EBABER EBABEE EBABHR EBABEEE EBRBER EBABEEE
2012710 1,60 13,826,260 176 4,767,060 380 3,906,930 782 4,380,260 263 772,030 0 0
2012/11 2,683 25,716,200 272 10,485,950 593 5,951,620 1,254 7,156,805 561 2,116,810 3 5,015
2012112 3,150 28,328,365 358 10,915,750 607 6,093,170 1531 9,221,845 651 2,090,600 3 7,000
2013/01 3,497 32,687,040 266 9,149,660 792 8,661,520 1,766 13,023,470 672 1,852,360 1 30
2013/02 3,263 34,789,240 511 17,493,680 725 7,664,160 1,462 8,097,470 564 1,533,890 1 40
2013/03 3724 34,767,120 362 14,057,310 802 8,389,265 1,847 10,601,175 713 1,719,370 0 0
2013/04 4,806 46,328,975/ 569 20,488,210 1,227 12,901,440 2,227 11,251,035 783 1,688,290 0 0
2013/05 4,774 50,574,905 656 23,476,550 1,089 12,076,920 2412 13,231,420 616 1,788,015 1 2,000
TIBOR (a4, HHA)
o 5-10Y
/8 EBABER EBABEEE EBABER EBABER EBABEEH
2012710 0 0 0 0 0 0 0
2012/11 0 0 0 0 0 0 0
2012112 0 0 0 0 0 0 0
2013/01 0 0 0 0 0 0 0
2013/02 6 209,000 0 0 5 204,000 1 5,000
2013/03 30 780,700 3 212,400 17 468,000 10 100,300]
2013/04 17 921,000 8 675,500 7 233,000 2 12,500
2013/05 22 899,860, 6 643,960 7 121,400 9 134,500
Basis Swap
6M-LIBOR vs 3M-LIBOR (B4 EHMA)
B 0-2y 2-5Y 5-10Y 30+Y
/B EBRESE EBREER EBEESE EBEESE EBEEHER EES EBEEHEE EBEESE
2012710 0,740 12 0,42 7,480 B 27,100 3 0 0
2012/11 103 907,640, 8 331,560 a1 378,140 25 129,630 29 68,310 0 0
2012112 % 1,689,150 16 934,700 25 440,390 43 264,450 12 49,610 0 0
2013/01 105 1,699,000 19 857,600 42 591,160 19 188,100 25 62,140 0 0
2013/02 135 1,379,790 17 490,660 35 299,630 56 501,410 27 88,090 0 0
2013/03 180 1,709,780 17 629,700 38 358,780 77 538,050 48 183,250 0 0
2013/04 109 2,524,730 25 1,688,000 19 313,000 36 376,210 29 147,520 0 0
2013/05 198 2,409,400 36 1,144,590 72 604,420 63 589,890 27 70,500 0 0
6M-TIBOR vs 3M-TIBOR (Bt BHMA)
B 0-2y 2:5Y
/B EBEEHER EBEESEE
2012710 0 0 0
2012/11 0 0 0
2012112 0 0 0
2013/01 0 0 0
2013/02 1 2 15,000
2013/03 8 19 468,530
2013/04 5 9 26 596,690
2013/05 22 516,020 5 249,010 17 267,010
LIBOR vs TIBOR® (b BHM)
Y 5-10Y
/ [ EBAESHE | [ EpAESE | | EpARSE |
2012710 0 0 0
2012/11 0 0 0
2012112 0 0 0
2013/01 0 0 0
2013/02 217,870 71,870 34,000/
2013/03 2,852,650 1,689,530 429,640
2013/04 2,394,900 497,500 318,400
2013/05 1,827,870 1,020,000 32 378,980 a1 428,890
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<&E> [CERUN- b1
ait 0-2y 2-5Y 5-10Y 10—30Y 30+Y
EBREE = | mmams " B L | mmams = | mmamw | = | mmamm | -
FRB| pemsign | OPRERE | omtien | WERERE | pomtiewm | BPRERE | ontipn | BPRERE | somiipy | OPRERE | opuipy | BBREAR
2012/10 1,645 14,225,220 188 4,887,480 399 4,154,410 790 4,396,160 268 787,170 0 0
2012/11 4,431 40,824,060 468 15,704,990 1,033 10,464,170 2,069 11,677,595 858 2,972,290 3 5,015
2012/12 7,677 70,816,475 842 27,555,440 1,665 16,997,730 3,643 21,153,290 1,521 5,098,000 6 12,015
2013/01 11,279 105,139,515 1,127 37,512,700 2,499 26,250,410 5,428 34,354,860 2,218 7,009,500 7 12,045
2013/02 14,716 141,796,965 1,660 55,618,910 3,282 34,545,200 6,957 42,992,740 2,809 8,628,030 8 12,085
2013/03 18,833 182,830,925 2,079 72,739,250 4,229 44,898,355 8,950 54,650,585 3,567 10,530,650 8 12,085
2013/04 23,924 235,198,420 2,701 96,267,660 5,595 60,466,485 11,242 66,087,730 4,378 12,364,460 8 12,085
2013/05 28,999 289,886,775 3,414 122,303,070 6,809 73,645,215 13,745 79,696,430 5,022 14,227,975 9 14,085
<AR>
vs Fixed
LIBOR (st BB
& 0-2y 2-5Y 5-10Y 10—30Y 30+Y
EBREE = | mmams L | mmams L | mmams = | mmamm | = | mmamm | -
FRB| pemsign | OPRERE | ot | WERERE | pomtiewn | BBRERE | omtipn | BPRERE | aomiipy | OPRERE | omuipy | BBRERAR
2012/10 1,601 13,664,480 176 4,617,060 380 3,906,930 782 4,368,460 263 772,030 0 0
2012/11 4,284 39,380,680 448 15,103,010 973 9,858,550 2,036 11,525,265 824 2,888,840 3 5,015
2012/12 7,434 67,683,945 806 26,018,760 1,580 15,951,720 3,567 20,736,510 1,475 4,964,940 6 12,015
2013/01 10,931 100,307,985 1,072 35,118,420 2,372 24,613,240 5,333 33,749,980 2,147 6,814,300 7 12,045
2013/02 14,194 135,093,775 1,583 52,612,100 3,097 32,277,400 6,795 41,847,450 2,711 8,344,740 8 12,085
2013/03 17,896 169,650,675 1,939 66,519,410 3,895 40,611,765 8,633 52,443,305 3,421 10,064,110 8 12,085
2013/04 22,684 215,264,650 2,505 86,868,620 5,120 53,458,205 10,847 63,173,340 4,204 11,752,400 8 12,085
2013/05 27,420 264,294,855 3,148 109,846,470 6,206 65,265,125 13,237 75,628,760 4,820 13,540,415 9 14,085
TIBOR (st EHF)
A 0-2Y 2-5Y 5-10Y
EBAEE = | mmams - B = | mmsEs =
FRB| pemsign | BPRERE | omtiew | BERERE | pomtipw | BBRERE | omiiy | BBREAR
2012/10 - - -
2012/11 - - - - - - - |
2012/12 - - -
2013/01 - - - - - - - |
2013/02 6 209,000 0 0 5 204,000 1 5,000
2013/03 36 989,700 3 212,400 22 672,000 11 105,300
2013/04 53 1,910,700 11 887,900 29 905,000 13 117,800
2013/05 75 2,810,560 17 1,531,860 36 1,026,400 22 252,300
Basis Swap
6M-LIBOR vs 3M-LIBOR (Bf 4. BHMA)
At 0-2Y 2-5Y 5-10Y 10—30Y 30+Y
AR s | EBAER 5 | mmams s | mmams s | mmams 5 | mmams "
FAB| iy | CEREEE | iy | UPRERE | pnciwy | BPRERE | entide | BPREES | aomciwn | BEREER | ipciey | BERERS
2012/10 44 560,740 12 270,420 19 247,480 8 27,700 5 15,140 0 0
2012/11 147 1,443,380 20 601,980 60 605,620 33 152,330 34 83,450 0 0|
2012/12 243 3 132,530, 36 1,536,680 85 1,046,010 76 416,780 46 133,060 0 0
2013/01 348 ,530 55 2,394,280 127 1,637,170 95 604,880 71 195,200 0 0|
2013/02 483 5 211,320 72 2,884,940 162 1,936,800 151 1,106,290 98 283,290 0 0
2013/03 661 7,921,100 89 3,514,640 199 2,295,580 227 1,644,340 146 466,540 0 0|
2013/04 769 10,443,830 114 5,202,640 218 2,608,580 263 2,020,550 174 612,060 0 0
2013/05 967 12,853,230 150 6,347,230 290 3,213,000 326 2,610,440 201 682,560 0 0|
6M-TIBOR vs 3M-TIBOR (Bf: . BHMA)
&t 0-2Y 2-5Y
EBREE s | EBAER s | mmams "
FAB| iy | OERERE | iy | BPRERR | pnciny | BERERS
2012/10 - - - - - -
2012/11 - - -
2012/12 - - - - - -
2013/01 - - - - - -
2013/02 3 65,000 1 50,000 2 15,000
2013/03 40 1,214,930 19 731,400 21 483,530
2013/04 75 2,129,820 28 1,049,600 47 1,080,220
2013/05 97 2,645,840 33 1,298,610 64 1,347,230
LIBOR vs TIBOR® (fr 4k EHMA)
At 0-2Y. 2-5Y 5-10Y
AR s | EBAEE = | mmams = | mmamw | "
FAB| memsipy | CPRERE | aanoiy | BPRERE | gpciwn | WPREES | iy | REREES
2012/10 B B B B B B B ]
2012/11 - - - - - -
2012/12 - - - - - - - -
2013/01 - - - - - - - -
2013/02 30 217,870 4 71,870 16 112,000 10 34,000
2013/03 200 3,054,520 29 1,761,400 92 835,480 79 457,640
2013/04 343 5,449,420 43 2,258,900 181 2,414,480 119 776,040
2013/05 439 7,277,290 66 3,278,900 213 2,793,460 160 1,204,930
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