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Instrument Exposure (%)

Final Position_Forward Interest Rate Swap EUR 1y @ 19/05/2025 330.05

Final Position_Forward Interest Rate Swap EUR 2y @ 19/05/2025 166.4

Final Position_Forward Interest Rate Swap EUR 5y @ 19/05/2025 68.56

Final Position_Forward Interest Rate Swap EUR 10y @ 19/05/2025 0

Final Position_Forward Interest Rate Swap GBP 1yOIS @ 15/05/2025 144.41

Final Position_Forward Interest Rate Swap GBP 2yOIS @ 15/05/2025 73.24

Final Position_Forward Interest Rate Swap GBP 5yOIS @ 15/05/2025 0

Final Position_Forward Interest Rate Swap GBP 10yOIS @ 15/05/2025 0

Final Position_Forward Interest Rate Swap JPY 1yOIS @ 19/05/2025 0

Final Position_Forward Interest Rate Swap JPY 2yOIS @ 19/05/2025 0

Final Position_Forward Interest Rate Swap JPY 5yOIS @ 19/05/2025 0

Final Position_Forward Interest Rate Swap JPY 10yOIS @ 19/05/2025 0

Final Position_Forward Interest Rate Swap USD 1yOIS @ 19/05/2025 0

Final Position_Forward Interest Rate Swap USD 2yOIS @ 19/05/2025 168.92

Final Position_Forward Interest Rate Swap USD 5yOIS @ 19/05/2025 70.91

Final Position_Forward Interest Rate Swap USD 10yOIS @ 19/05/2025 0


