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4.9 2.3 (555.9) (2.4) (4.6) S"no
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Mmo*p) 11
12100 mMeAa
AT N"Hna

(Mmop) D11
1100 Mea
AT "M na

Mmourp) ",r1ma
10N mea

AT N"Hna

om™Ma'wb meran
M'RN NN YA

1% Sy n™ 0.5% S N1 0.5% ¥ n"Yy 1% S mbdy "¥onn 210
D'212N MIX A MXNon
(0.7) (0.49) (26.7) 0.3 0.7 O
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AT DX - DYAMTAN DM Y 1'9'Y>N "MyRa DM2'PNR N2AND NXPOY

10 My pa DMNX NMYyaun NNy %A NIXpoy

Short Long Short Long MY Ty — (51T NP XN DM AY1ysn D)

M1 /AT :yaun

- 99 - 162,395 Forward
- (449) - 60,650 /20 NIYOIN
= 1,276 = 60,650 DN NI'NOIX
apPopn/AcT :vavn

= (151) = 5,000 Forward
1™/1* :yavn

= = = = Forward
1™ /%7 :vavn

= (150) = 3,742 Forward
- 74 - 3,450 20 NNYOIX
(20) - 3,450 DN NI'YOIX
A1 T/5pY :vaon

409,344 - Forward
594,000 - /210 NNYOIX
594,000 - DN NI'YOIX
u"E*H /AT :yaun

(2,611) - 64,659 Forward
351 - 20,160 - /20 NYOIN
(674) - 20,160 - 70N N'YOIX
= "5 /1M :yvaun

Forward
(87) - 13,000 - /D0 NNYOIX
124 - 13,000 - DN NI'YOIX
AT /"0 N :vaun

- 255 - 30,280 Forward
D™MNX Myaun

- 191 - 18,560 Forward
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M"2N2IX1 NN NY21INN MNn ™YY 192 naand nxpoy
= 5,552 = 37,946 N TV

72NN MMA™NNN 1"22 D™ TNY DTN Swap 1N

MI™NNNA NV MMM NM21T MATNNNY Swap Nnn
42,633 = 570,788 = NIY 5yn - 1011 X5 -Nviap N\ Nopy
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AT YR - NMMYT MmN by (Libor) Nann n"aM My*wa 0M2'Pn N2anY — 1AM NAan NXPOY

1m0 My 2p]
my byn ny Ty My byn ny Ty

Short Long Short Long Short Long Short Long
= (4,373) = (100) = 250,000 = 100,000 Swap

122pNIY MIXNYN DY NN%wNN DINPNN MMM Y'Y X N9™NN NN2NN Swap -N NMIXPOY NNaoN2a
.2.6% -2 1.4% 2y MY ny1ap 1M
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