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wS |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
6M 1.7025 0.25 1.6995 1.6951 1.6028 1.7025 1.2925 2.6925 1.2875
M 1.7575 -0.25 1.7570 1.7496 1.6848 1.7625 1.2600 2.7275 1.2500
1Y 1.8275 -0.75 1.8305 1.8130 1.7623 1.8350 1.2375 2.7675 1.2200
1.5Y 1.9250 -1.25 1.9295 1.8981 1.8574 1.9375 1.2050 2.8475 1.1900
2Y 1.9950 -2.00 2.0035 1.9561 1.9250 2.0175 1.1850 2.9225 1.1675
3Y 2.0625 -2.50 2.0725 2.0246 2.0065 2.1075 1.1725 3.0650 1.1550
4Y 2.0975 -2.50 2.1095 2.0710 2.0593 2.1600 1.1675 3.1875 1.1575
5Y 2.1275 -2.75 2.1420 2.1035 2.0943 2.1900 1.1675 3.3050 1.1575
7Y 2.1550 -3.25 2.1720 2.1358 2.1327 2.2300 1.1750 3.4625 1.1675
10Y 2.2000 -3.25 2.2185 2.1881 2.1885 2.2850 1.2125 3.6250 1.2125
12Y 2.2350 -3.25 2.2540 2.2251 2.2225 2.3200 1.2150 3.6575 1.2150
15Y 2.2475 -3.25 2.2675 2.2379 2.2321 2.3275 1.2150 3.6675 1.2150
20Y 2.2475 -3.25 2.2670 2.2359 2.2347 2.3250 1.2150 3.8075 1.2150
6*9M 5.50 -0.50 5.75 545 8.20 12.50 -3.50 12.50 -6.00
9*12M 7.00 -0.50 7.35 6.34 7.75 10.50 -2.50 10.50 -4.25
1*2Y 16.75 -1.25 17.30 1431 16.27 20.75 -5.25 20.75 -5.50
2*3Y 6.75 -0.50 6.90 6.85 8.15 11.00 -1.25 15.00 -175
2*4Y 10.25 -0.50 10.60 1149 1343 18.00 -1.75 28.25 -1.75
2*5Y 13.25 -0.75 13.85 14.74 16.93 21.25 -1.75 39.25 -1.75
3*4y 3.50 0.00 3.70 4.64 5.28 7.75 -0.50 14.00 -0.50
3*5Y 6.50 -0.25 6.95 7.89 8.78 14.00 -0.50 25.00 -0.50
4*5Y 3.00 -0.25 3.25 3.25 3.50 6.25 0.00 1175 -0.25
5*7Y 2.75 -0.50 3.00 323 3.84 10.50 0.25 16.00 0.25
5*10Y 7.25 -0.50 7.65 8.46 943 22.25 3.75 32.25 3.75
7*10Y 4.50 0.00 4.65 5.24 5.58 1275 3.00 16.75 3.00
10*12Y 3.50 0.00 355 3.70 340 4.25 -0.25 7.75 -0.25
10*15Y 475 0.00 4.90 498 4.36 5.75 -0.75 15.00 -0.75
10*20Y 475 0.00 4.85 478 4.62 7.50 -11.00 31.00 -11.00
BOND
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
1Y 1.846 -2.60 1.865 1.843 1.799 1.885 1.252 2.720 1.237
1.5Y 2.014 -1.70 2.019 1976 1.950 2.037 1.240 2.820 1.232
2Y 2.090 -3.00 2.107 2.064 2.042 2.165 1.225 2.920 1.225
3Y 2133 -1.90 2.138 2.099 2.091 2.206 1.202 3.050 1.200
4Y 2.295 -2.00 2.295 2.243 2.249 2.360 1.232 3.280 1.232
5Y 2347 -2.00 2.349 2.298 2.298 2420 1.217 3410 1.217
7Y 2446 -2.90 2459 2424 2433 2.552 1.270 3.590 1.270
10Y 2467 -3.50 2490 2472 2.490 2.607 1355 3.750 1355
20Y 2450 -1.00 2450 2440 2459 2.572 1430 3.943 1430
Lv. ]| Lv. | Al a |
91d CD 1.66 0.00 KTB 107.89 0.06 107.88 107.94 107.85
[ cALL 1.50 0.00 | kB | 121.90 0.40 12179 | 12194 | 12163
(1-2Y £¢, 3-10Y 20,258 A|Z7tEH I}
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
1y -1.85 1.85 -347 -3.05 -3.70 9.00 -17.75 11.00 -17.75
1.5Y -8.90 0.45 -8.97 -1.77 -9.30 240 -19.10 8.50 -19.10
2Y -9.50 1.00 -10.39 -10.83 -11.68 -1.35 -25.15 9.00 -25.15
3Y -7.05 -0.60 -6.55 -741 -846 475 -19.50 11.00 -19.50
4y -19.75 -0.50 -18.53 -17.23 -18.96 -3.20 -30.35 3.25 -30.35
5Y -21.95 -0.75 -20.72 -19.45 -20.35 -2.25 -27.25 4.55 -27.25
7Y -29.10 -0.35 -2874 -28.81 -29.98 -7.50 -37.65 -3.75 -37.65
10Y -26.70 0.25 -27.17 -2841 -30.10 -12.95 -38.70 -6.25 -38.70
20Y -20.25 -2.25 -18.32 -20.42 -2246 -14.75 -48.50 -145 -48.50

HMUH| Tenor | 1Y Max 1Y Min SPRD x1<gu|
-45,25 6.25 1Y 13750 5.50 1.6200 0.7650 1*2Y 9A50 -5.50
-50.50 3.75 1.5Y 1.4200 2.50 1.6600 1.0350 2*3Y 9.50 -0.50
-52.50 2.00 2Y 1.4700 0.00 1.6950 0.9650 2*5Y 18.50 -1.50
-49.75 2.00 3Y 1.5650 -0.50 1.7550 0.8550 3*4Y 5.50 0.00
-47.75 2.00 4y 1.6200 -0.50 1.8000 0.8400 3*5Y 9.00 -1.00
-47.25 1.25 5Y 1.6550 -1.50 1.8500 0.8250 4*5Y 3.50 -1.00
-44.50 1.75 7Y 1.7100 -1.50 1.8950 0.8050 5*7Y 5.50 0.00
-36.00 1.75 10Y 1.8400 -1.50 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 1.8870 -0.0202 1.9072 1.8912 1.9033 1.9072 0.6460 1.9072 0.2800
10Y 24101 -0.0242 24343 24108 24776 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 -20.30 0.98 -21.28 -22.88 -20.37 10.19 -70.50 10.19 -264.00
10Y -5.69 1.08 -6.77 -9.12 -1.24 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 20.50 -1.25 21.75 2175 22.00 41.50 275 70.25 275
KTB 2*10Y 37.70 -0.50 38.20 38.20 38.30 68.70 11.80 90.00 11.80
UST 2*10Y 5231 -0.40 5271 51.96 5743 135.50 41.06 264.00 41.06
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