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Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
6M 1.7250 0.00 1.7155 1.7106 1.7092 1.7400 1.3900 2.6700 1.2875
M 1.7800 0.25 1.7715 1.7698 1.7733 1.8125 1.4075 2.6925 1.2500
1Y 1.8350 0.25 1.8250 1.8253 1.8363 1.8850 14175 2.7225 1.2200
1.5Y 1.9250 0.50 1.9140 1.9231 1.9469 2.0050 1.4400 2.7875 1.1900
2Y 1.9875 1.00 1.9730 1.9943 2.0297 2.1000 1.4700 2.8550 1.1675
3Y 2.0775 1.25 2.0590 2.0933 2.1376 2.2175 1.5050 2.9925 1.1550
4Y 2.1275 1.25 2.1085 2.1548 2.2065 2.2950 1.5625 3.1125 1.1575
5Y 2.1700 1.50 2.1490 2.1969 2.2536 2.3400 1.6050 3.2125 1.1575
7Y 2.2125 1.50 2.1920 2.2449 2.3076 2.3950 1.6750 3.3550 1.1675
10Y 2.2850 1.50 2.2630 2.3100 2.3824 24850 1.7700 3.4975 1.2125
12Y 2.3300 1.50 2.3080 2.3550 24238 2.5225 1.7775 3.5375 1.2150
15Y 2.3500 1.50 2.3280 2.3750 24421 2.5400 1.7775 3.5550 1.2150
20Y 2.3725 1.50 2.3505 2.3953 24616 2.5600 1.7000 3.7050 1.2150
6*9M 5.50 0.25 5.60 591 641 12.50 -2.00 12.50 -6.00
9*12M 5.50 0.00 5.35 5.55 6.30 10.50 -1.25 10.50 -4.25
1*2Y 15.25 0.75 14.80 16.90 1933 23.00 0.50 23.00 -5.50
2*3Y 9.00 0.25 8.60 9.90 10.80 13.25 3.00 14.00 -175
2*4Y 14.00 0.25 13.55 16.05 17.68 2175 7.00 27.75 -1.75
2*5Y 18.25 0.50 17.60 20.26 22.39 27.25 9.75 38.50 -175
3*4y 5.00 0.00 4.95 6.15 6.89 8.50 2.75 14.00 -0.50
3*5Y 9.25 0.25 9.00 10.36 11.60 14.00 5.25 25.00 -0.50
4*5Y 4.25 0.25 4.05 4.21 471 6.25 2.25 11.25 -0.25
5*7Y 4.25 0.00 4.30 4.80 540 10.50 2.50 15.25 0.25
5*10Y 11.50 0.00 11.40 11.31 12.88 22.25 7.25 30.75 3.75
7*10Y 7.25 0.00 7.10 6.51 748 12.75 4.25 16.75 3.00
10*12Y 4.50 0.00 4.50 4.50 413 4.50 0.50 7.75 -0.25
10*15Y 6.50 0.00 6.50 6.50 5.97 6.50 -0.75 15.00 -0.75
10*20Y 8.75 0.00 8.75 8.53 7.92 8.75 -11.00 31.00 -11.00
BOND
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
1y 1.841 0.50 1.846 1.878 1.874 1.935 1.400 2.720 1.237
1.5Y 1.990 -0.20 2.001 2.018 2.041 2.108 1.517 2.820 1.232
2Y 2.095 1.80 2.087 2.120 2.163 2.230 1.560 2.885 1.225
3Y 2170 1.50 2.162 2.203 2.249 2315 1.600 3.005 1.200
a4y 2.338 1.70 2.326 2.380 2414 2.502 1.722 3.245 1.232
5Y 2407 2.20 2.391 2428 2495 2.602 1.770 3.365 1.217
7Y 2.536 2.00 2.515 2.553 2.627 2.728 1951 3.535 1.270
10Y 2.630 2.30 2.601 2.639 2711 2.812 2.047 3.715 1355
20Y 2.635 3.00 2.611 2.647 2.69%4 2.792 2.110 3.920 1430
Lv. HYy| Lv. | Al a |
91d CD 1.65 0.00 KTB 107.86 -0.06 107.90 107.83 107.86
‘ CALL 145 0.00 ‘ LKTB ‘ 120.52 -0.19 120.60 120.69 120.52
(1-2Y £¢, 3-10Y 20,258 A|Z7tEH I}
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
1y -0.60 -0.25 -2.08 -5.31 -3.80 9.00 -17.75 11.00 -17.75
1.5Y -6.50 0.70 -8.70 -945 -940 240 -19.10 7.00 -19.10
2Y -10.75 -0.80 -11.42 -12.59 -13.38 -1.35 -25.15 5.50 -25.15
3Y -9.25 -0.25 -10.34 -10.95 -11.18 475 -19.50 8.75 -19.50
4y -21.05 -045 -21.73 -22.53 -20.76 -8.50 -30.35 2.00 -30.35
5Y -23.70 -0.70 -24.24 -23.10 -24.15 -9.60 -27.25 4.55 -27.25
7Y -32.35 -0.50 -32.34 -30.82 -31.92 -21.90 -37.65 -3.75 -37.65
10Y -34.50 -0.80 -33.76 -32.94 -32.85 -23.70 -38.70 -8.20 -38.70
20Y -26.25 -1.50 -26.01 -25.22 -23.28 -14.75 -48.50 -145 -48.50

HMUH| Tenor | 1Y Max 1Y Min SPRD x1<gu|
-73,00 -0.25 1Y 1A105O 0.00 1.6200 0.7650 1*2Y 14A50 0.00
-75.00 -0.50 1.5Y 1.1750 0.00 1.6600 0.9100 2*3Y 13.00 0.00
-73.75 -1.00 2Y 1.2500 0.00 1.6950 0.9050 2*5Y 24.50 0.00
-69.75 -1.25 3Y 1.3800 0.00 1.7550 0.9400 3*4Y 6.00 0.00
-68.75 -1.25 4y 1.4400 0.00 1.8000 0.9600 3*5Y 11.50 0.00
-67.50 -1.50 5Y 1.4950 0.00 1.8500 0.9800 4*5Y 5.50 0.00
-59.25 -1.50 7Y 1.6200 0.00 1.8950 1.0050 5*7Y 12.50 0.00
-48.50 -1.50 10Y 1.8000 0.00 2.0500 1.0150 5*10Y 30.50 0.00
U.S. TREASURY (= FYY 7|1F M eH|)
Tenor | 1Y Max 1Y Min 3Y Max 3Y Min
2Y 2.3774 0.0290 2.3484 2.3522 2.3111 2.3774 0.9200 23774 0.3000
10Y 2.8290 0.0028 2.8262 2.8400 2.7829 2.9500 2.0387 3.0300 1.3600
U.S. TREASURY - KTB (6h= Qe 7|E MY
Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
2Y 28.24 11 27.14 27.52 2291 28.24 -70.50 28.24 -258.50
10Y 19.90 -2.02 21.92 26.30 20.09 47.40 -24.46 47.40 -98.50
Lv. | T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
IRS 2*10Y 29.75 0.50 29.25 27.50 28.25 42.50 19.50 68.25 2.75
KTB 2*10Y 53.50 0.50 53.00 50.00 50.00 68.70 35.80 89.00 11.80
UST 2*10Y 45.16 -2.62 47.78 48.78 47.18 135.50 41.06 264.00 41.06
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