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US Fixed Income Weekly /

iTop 15 LISD Flatteners iTep 15 LISD Steepeners
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TFIYI0Y | 474 58.9 0.8
19717 | 401 50.9 0.8
wahTr| B2 423 0.8
1TY3IVEY | 145 185 0.8
12715¥] 43 5.5 0.8
WY | 508 881 0.8
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Carry is calcwlated for next 3 mamnths and shown in annualized form.
Vodatiity is calcwlated as 1m realized for CAD and axtracled from swaptions prices for ather currencies,
Percantile statistics are calculated fram a 10 year histary.

Page B Deutsche Bank Securities Inc.
CONFIDENTIAL = PURSUANT TO FED. R. CRIM. P. B{g) DB-SDNY-01168658
CONFIDENTIAL SDNY_GM_00262842

EFTA01457211



