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1. MBREHR- S8
6M-Libor (vs Fixed) (B¢ 5HMA)
%A 0-2Y 2-5Y 5-10Y 10—30Y 30+Y
EraBrl | EEaReE | EEaPRl | Erees | Erelnl | Exenes | BRaEuk | BBaRes | EAEGAEY | EEGESE
2012/10 173 4,727,060 380 3,906,930 774 4,330,260 263 772,030 0 0
2012/11 251 9,244,950 592 5,941,620 1,244 7,097,705 560 2,111,810 3 5015
2012/12 350 10,449,750 606 6,083,170 1,507 8,951,205 650 2,087,600 3 7,000
2013/01 252 7,911,660 790 8,461,520 1,759 12,983,470 671 1,842,360 1 30
3M-Libor (vs Fixed) (B¢, 5HA)
3 0-2Y 2-5Y 5-10Y 10—30Y 30+Y
EuaBnk | EXGESE | BEXGAEN | BEXGASE | EXGAEN | EXGAsE | EXGEEN | EXGESE | ERGAEN | EXGEsE
2012/10 3 40,000 0 0 8 50,000 0 0 0 0
2012/11 21 1,241,000 1 10,000 10 59,100 1 5,000 0 0
2012/12 8 466,000 1 10,000 24 270,640 1 3,000 0 0
2013/01 14 1,238,000 2 200,000 7 40,000 1 10,000 0 0
6M-Libor vs 3M-Libor (basis) (M4 ¢ §7FA)
s 0-2v 2-5Y 5-10 10—30Y 30+Y
EHaBrY | BmEaReE | mEaBRy | @EeBe | mreEy | @EueEsd | GuaEdy | BEaEeE | BEAEEN | BEAESE
2012/10 12 270,420 19 247,480 8 27,700 5 15,140 0 0
2012/11 8 331,560 41 378,140 25 129,630 29 68,310 0 0
2012/12 16 934,700 25 440,390 43 264,450 12 49,610 0 0
2013/01 19 857,600 42 591,160 19 188,100 25 62,140 0 0
2. MBERBBHY-BH
8M-Libor (vs Fixed) (G- 4, BHM)
s 0-2v 2-5Y 5-10 10—30Y 30+Y
EEaBREY] EBxaER BHEEBRHR EraBRns | BEaE BEHEEBRNER EHaBRns | HBEaERS
2012/10 173 4,577,060 380 774 4,318,460 263 0 0
2012/11 424 13,822,010 972 2,018 11,416,165 823 3 5015
2012/12 774 24,271,760 1578 15,931,720 3,525 20,356,770 1473 6 12,015
2013/01 1,026 32,133,420 2,368 24,393,240 5,284 33,335,240 2,144 6,796,300 7 12,045
3M-Libor (vs Fixed) (Bif - EHHM)
s 0-2v 2-5Y 5-107 10—30Y 30+Y
EraBany] BEaERS | EReBRNY ]| EEeERE | Graakns| EraEns | ERaBRHR | BRaERs | BEABREY ]| BBEAERES
2012/10 3 40,000 0 0 8 50,000 0 0 0 0
2012/11 24 1,281,000 1 10,000 18 109,100 1 5,000 0 0
2012/12 32 1,747,000 2 20,000 42 379,740 2 8,000 0 0
2013/01 46 2,985,000 4 220,000 49 419,740 3 18,000 0 0
6M-Libor vs 3M-Libor (basis) (Bl ¢ FHBM)
&R 0-2Y 2-5Y 5-10Y 10—30Y 30+Y
EraBRuy] BEaERS | EEAPRAR ] EEeERE | Eraaenl]| EBaERs | ERaERHR ]| BBaERs | BEABRER ] EBEAERS
2012/10 12 270,420 19 247,480 8 27,700 5 15,140 0 0
2012/11 20 601,980 60 605,620 33 152,330 34 83,450 0 0
2012/12 36 1,536,680 85 1,046,010 76 416,780 46 133,060 0 0
2013/01 55 2,394,280 127 1,637,170 95 604,880 " 195,200 0 0
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