HS <2016 118 18Y Al=h>

o

1228 Ma

f ke ME> BATHE, W B HIUTH|HS(Fed BF) ofFO| LN WE Fa| ol woin 4

=
HIXIE27F & BMXE =2 5t&

rir
on
Ral
o

*EMEE2 MR BB AE ofFe| AL 2BIX= MK 670E T X 1OX|E EO
|.

= =
sxz Jtuay s s

E2 0 I 20| ofel Ml fisME E052 A2z EF
H =

MR AP0 MEH KU 1122 BU F20| 22 SXIXHS0| 48662240 B2 MY =

[O]=1

2y  103% (+2.1bp)
Sy 1.71% (+4.4bp)
10y 2.28% (+5.9bp)
30y 3.00% (+7.3bp)

[7|E} 10YE]

¥z 141% (+2.7bp)
=9 0.28% (-1.9bp)
maA  074% (+0.2bp)
O|Et2|0}  2.09% (+6.1bp)
A MOl 1.59% (+4.9bp)
ag|A  7.18% (-7.5bp)
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(-0.0058)
(+0.28)

(+0.88)
(+0.0100)

1.24204 (-0.00138)
1178.50 / 1179.00

1.0624
116.82
109.96
6.8692
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(+0.01bp)
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CD(91d)
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[= 22 x4]

ly 15520% (-1.40bp)
3y 1.6800% (-6.50bp)
S5y 1.8150% (-8.10bp)
10y 2.0500% (-9.50bp)
20y 2.1400% (-8.00bp)
30y 2.1550% (-8.00bp)
50y 2.1420%  (-8.00bp)

[&2HAH]
ly 15460% (-1.50bp)
2y 16500% (-5.00bp)

7.2 AQ AmpC

1Y -12.85bp (-0.50bp)

2Y -18.00bp (+0.25bp)
3Y -16.00bp (+0.25bp)
5Y -21.00bp (+0.60bp)

10Y  -27.00bp (+2.00bp)

“IRS, & =4t gieds 2oL ¢ IdE =522 82 U 5fF O 2m7t MUH
=71

*CRS, 2af-2l $80| 679 Q20N 32 017,

YRS 22|

1Y 14175% (-2.00bp)
2Y 14700% (-4.75bp)
3Y 1.5200% (-6.25bp)
5Y 1.6050% (-7.50bp)
7Y 1.6750% (-7.50bp)
10Y 1.7800% (-7.50bp)

1*2Y 525 (-2.75bp)
2*3Y  5.00 (-1.50bp)
2*5Y 1350 (-2.75bp)
3*5Y 850 (-1.25bp)
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( 0.00bp)

7.00

5*7Y

1750 ( 0.00bp)

5*10Y

*CRS =&

(-5.50bp)
(-5.50bp)
(-4.50bp)
(-5.50bp)
(-6.00bp)

0.9500%
0.9200%
0.9500%
0.9900%
1.0050%

1Y
2Y
3Y
5Y
7Y

(-6.00bp)

1.0150%

10Y
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