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2 F2 27| BOND SWAP SPREAD

3y 1.621% (+1.0bp) 3y -2.6bp (+1.0bp)
5y 1.760% (+1.0bp) 5y -8.5bp (+13bp)
10y 2.037% (+4.2bp) 10y -19.2bp (-0.7bp)
D 1.670% ©) '

1v 15725% (+0.25bp) 1%2Y 1125 (+1.0bp)
2y 1.5600% (+1.25bp) 2*3y 350 (+0.75bp)
3y 1.5950% (+2.0bp) 2*5Y 11.50 (+1.0bp)
5Y 16750% (+2.25bp) 3+5Y 8.00 (+0.25bp)
7v 1.7450% (+2.75bp) 5+7Y 7.00 (+0.5bp)
10v 1.8450% (+3.5bp) 5+10Y 17.00 (+1.25bp)




