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Top 15 USD Steepeners 
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Top 15 EUR Steepeners 

e.änk  trice 
ER r7M'e7re, 

ty Carry 
67 

Imp  Yoi
93 

Rite
07 

Petteeptie .Mm
78 01 

29te
rn 

Memo
05 

Me At.... 
07 16 

' . MIMI  MEME3BSIM ITIZEICII 111111 
ä id WERSIM 

77 ®"m
CM MS 

81 
QOM 
EH 02 

WEB 
04 

KIWI 
Ellin _. 

KM 17 157257Inn CZ IMIM EIHEICI 111121 
IllaiaGMBEIMI MUM Elie IEMIDEIEMITAIEEI 

,= .. 

1.0 
24 35 07 85 Al 02 

03 
04 
05 

00 1.3 
07 1.1 11.3 Cara ee -01 

MINTIGZISCIEMMEZ Ma Ma EIMMEIZ EEKEI 
10 143 21.0 07 77 41 03 05 00 - 1.1 
1 SEEBBEli CZ MUM Eli CM CZ CEIZEI 

F4 MISMEIM m' 0 Ell Ell Me (EMI 
3 109 10.7 07 00 00 03 05 07 1.2 

14 Ma KEES CZ MIM CI 0 CI 1231131 
Ea WIEBBSEZ RIB MIS EH LEI BIZ CHM 

<Ott:. Cerro., feet 

meepeners 
Rank Trade tyCArry 

1 rrirri 2 7

-,, • . 4c., 

BIM NIB 

Pc rcelt 

MEM 

Min 

Ell 

2eth 

Ell 

Mee. , 

WIZ 

vt,1r 
1:11111 

mi. 

2 al= IllEIZIONIIMICHE "BEM CI MI OEM 11:1111111 
MI BIM CZ MIMI en rn rra on 
IWA0 17 132 al e ze Ell Ell Min 

1Y 107237 22 185 Ea 
122 01 

5 
10 

43 CH CM 111.111 
  ‘ s 12 -12 CEI EIS EllEril 
  .i . 5 m 2 1039 

1251 
Ei MUM LIB IIIIEll 

17 15733Y 55 •4 3 EH BIZ EEIZEI 
sMEMIZI:13 CZ Om 131 ®' m® 

C 17 r 8237 11 WEN Ma le 1:3E1 la ®' m® 
MIR CIMEEIZ WEI MIM EMI. RIB IIIIII 
lilacs • 4  main WIZ WM MEM EH Ell WEB [Urn 
EEL 4A WIZ ECM 4 40 CI 03 111133 

14 32 Erne RIB n En ra KM Min 
lin 1Y 11rXIY 43 CI 11331111111111111031CONCIEZ CHM 

Sane Deureene OM 

Cant' is calculated foe next 3 months and shown in annualized form. 

Volatility is calculated as lm realized for CAD and extracted from swaptions pnces for other Curl encin 

Percentile statistics are calculated from a /0 year hislorY. 
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