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Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
6M 1.6925 0.25 1.6950 16771 1.5837 1.7000 1.2900 2.6925 1.2875
M 1.7475 0.00 1.7530 1.7374 1.6661 1.7625 1.2600 2.7275 1.2500
1Y 1.8150 0.25 1.8200 1.8016 1.7433 1.8300 1.2375 2.7675 1.2200
1.5Y 1.9025 0.50 1.9055 1.8836 1.8373 1.9300 1.2050 2.8475 1.1900
2Y 1.9675 0.75 1.9615 1.9381 1.9037 2.0175 1.1850 2.9225 1.1675
3Y 2.0300 0.75 2.0205 2.0099 1.9868 2.1075 1.1725 3.0650 1.1550
4Y 2.0800 0.75 2.0670 2.0611 2.0406 2.1600 1.1675 3.1875 1.1575
5Y 2.1100 0.75 2.0935 2.0943 2.0764 2.1900 1.1675 3.3050 1.1575
7Y 2.1425 0.75 2.1230 21279 2.1163 2.2300 1.1750 3.4625 1.1675
10Y 2.1950 0.75 2.1710 2.1829 2.1747 2.2850 1.2125 3.6250 1.2125
12Y 2.2325 0.75 2.2085 2.2204 2.2084 2.3200 1.2150 3.6575 1.2150
15Y 2.2525 1.00 2.2265 2.2310 2.2179 2.3275 1.2150 3.6675 1.2150
20Y 2.2500 1.00 2.2240 2.2285 2.2212 2.3250 1.2150 3.8075 1.2150
6*9M 5.50 -0.25 5.80 6.03 8.24 12.50 -3.50 12.50 -6.00
9*12M 6.75 0.25 6.70 643 7.72 10.50 -2.50 10.50 -4.25
1*2Y 15.25 0.50 1415 13.65 16.04 20.75 -5.25 20.75 -5.50
2*3Y 6.25 0.00 5.90 7.17 831 11.00 -1.25 15.00 -1.75
2*4Y 11.25 0.00 10.55 12.30 13.70 18.00 -1.75 28.25 -1.75
2*5Y 14.25 0.00 13.20 15.61 17.28 21.25 -1.75 39.25 -1.75
3*4y 5.00 0.00 4.65 513 5.39 7.75 -0.50 14.00 -0.50
3*5Y 8.00 0.00 7.30 8.44 8.97 14.00 -0.50 25.00 -0.50
4*5Y 3.00 0.00 2.65 331 3.58 6.25 0.00 1175 -0.25
5*7Y 3.25 0.00 2.95 336 3.99 10.50 0.25 16.25 0.25
5*10Y 8.50 0.00 7.75 8.86 9.83 22.25 3.75 32.25 3.75
7*10Y 5.25 0.00 4.80 5.50 5.84 1275 3.00 16.75 3.00
10*12Y 3.75 0.00 375 375 337 4.25 -0.25 7.75 -0.25
10*15Y 5.75 0.25 5.55 4.81 432 5.75 -0.75 15.00 -0.75
10*20Y 5.50 0.25 530 4.56 4.65 7.50 -11.00 31.00 -11.00
BOND
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
1y 1.850 0.00 1.854 1.840 1.775 1.885 1.252 2.720 1.237
1.5Y 1.982 0.70 1979 1.974 1.926 2.037 1.240 2.820 1.232
2Y 2.067 1.70 2.064 2.056 2.017 2.165 1.225 2.920 1.225
3Y 2.087 1.00 2.083 2.095 2.070 2.206 1.202 3.050 1.200
a4y 2.235 0.90 2.219 2.239 2.228 2.360 1.232 3.280 1.232
5Y 2.300 0.80 2.281 2.289 2.275 2420 1.217 3410 1.217
7Y 2425 0.80 2403 2421 2416 2552 1.270 3.590 1.270
10Y 2470 0.80 2448 2475 2.480 2.607 1355 3.750 1355
20Y 2.445 -0.20 2429 2447 2452 2572 1430 3.943 1430
Lv. HYy| Lv. | Al a |
91d CD 1.66 0.00 KTB 108.06 -0.03 108.06 108.08 108.02
‘ CALL 1.50 0.00 ‘ LKTB ‘ 121.86 -0.11 121.65 121.86 121.56
(1-2Y £¢, 3-10Y 20,258 A|Z7tEH I}
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
1y -3.50 0.25 -342 -3.79 -3.14 9.00 -17.75 11.00 -17.75
1.5Y -7.95 -0.20 -7.39 -9.06 -8.86 240 -19.10 8.50 -19.10
2Y -9.95 -0.95 -10.23 -11.80 -11.33 -1.35 -25.15 9.00 -25.15
3Y -5.70 -0.25 -6.23 -8.53 -835 475 -19.50 11.00 -19.50
4y -15.50 -0.15 -15.24 -17.74 -1871 -3.20 -30.35 3.25 -30.35
5Y -19.00 -0.05 -1871 -1949 -19.87 -2.25 -27.25 4.55 -27.25
7Y -28.25 -0.05 -28.04 -29.29 -30.01 -7.50 -37.65 -3.75 -37.65
10Y -27.50 -0.05 -27.68 -29.25 -3049 -12.95 -38.70 -6.25 -38.70
20Y -19.50 1.20 -2048 -21.81 -23.10 -14.75 -48.50 -145 -48.50

HMUH| Tenor | 1Y Max 1Y Min SPRD x1<gu|
-56,50 2.75 1Y 12500 3.00 1.6200 0.7650 1*2Y 12A50 -1.00
-58.75 1.00 1.5Y 1.3150 1.50 1.6600 1.0250 2*3Y 8.50 -0.50
-59.25 1.25 2Y 1.3750 2.00 1.6950 0.9500 2*5Y 18.00 -1.00
-57.00 0.75 3Y 1.4600 1.50 1.7550 0.8550 3*4Y 5.00 0.00
-57.00 0.75 4y 1.5100 1.50 1.8000 0.8400 3*5Y 9.50 -0.50
-55.50 0.25 5Y 1.5550 1.00 1.8500 0.8250 4*5Y 4.50 -0.50
-53.25 0.25 7Y 1.6100 1.00 1.8950 0.8050 5*7Y 5.50 0.00
-45.50 0.25 10Y 1.7400 1.00 2.0150 0.7900 5*10Y 18.50 0.00
U.S. TREASURY (= FYY 7|1F M eH|)
Tenor | 1Y Max 1Y Min 3Y Max 3Y Min
2Y 1.8981 0.0455 1.8526 1.8566 1.8277 1.8981 0.6460 1.8981 0.2800
10Y 24846 -0.0163 2.5009 24682 2.3926 2.6060 14520 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 -16.89 2.85 -19.74 -21.54 -24.73 10.19 -70.50 10.19 -264.00
10Y 1.46 -243 3.89 242 -4.04 47.40 -24.46 47.40 -100.00
Lv. | T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
IRS 2*10Y 22.75 0.00 2275 20.25 19.50 41.50 275 70.25 275
KTB 2*10Y | 40.30 -0.90 41.20 37.20 35.80 68.70 11.80 90.00 11.80
UST 2*10Y 58.65 -6.18 64.83 61.16 56.49 135.50 41.06 264.00 41.06
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