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Product category - Interest Rate Derivatives Maturity

0,25 years 1 year 3 years 5 years 7 years 10 years

Interest Rate Option 0,25 % 0,50 % 0,75 % 1,25 % 1,75 % 2,50 %

Interest Rate Swap 0,25 % 0,50 % 0,75 % 1,25 % 1,75 % 2,50 %

Interest Rate- & Currency Swap (Basis) 0,38 % 0,75 % 1,13 % 1,88 % 2,63 % 3,75 %
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Time period Annual return before charges Gross return Total Charges Total Return after charges

1 year 0 % 0 500                            -500

3 years 0 % 0 750                            -750

5 years 0 % 0 1.250                         -1.250


