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wS |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
6M 1.6850 -1.25 1.6880 1.6923 1.6845 1.7200 1.2925 2.6800 1.2875
IM 1.7525 -1.25 1.7540 1.7604 1.7509 1.8025 1.2750 2.7075 1.2500
1Y 1.8200 -1.25 1.8210 1.8339 1.8214 1.8850 1.2625 2.7450 1.2200
1.5Y 1.9400 -2.25 1.9420 1.9529 1.9210 2.0050 1.2500 2.8100 1.1900
2Y 2.0325 -2.25 2.0320 2.0380 1.9916 2.1000 1.2325 2.8850 1.1675
3Y 2.1475 -2.75 2.1475 2.1461 2.0787 22175 1.2250 3.0275 1.1550
4Y 2.2275 -2.75 2.2230 2.2166 21351 2.2950 1.2250 3.1450 1.1575
5Y 2.2875 -2.50 2.2775 2.2636 2.1739 2.3400 1.2250 3.2400 1.1575
7Y 2.3550 -2.50 2.3410 23174 2.2148 2.3925 1.2350 3.3800 1.1675
10Y 2.4450 -3.00 24280 2.3890 2.2749 24750 1.2675 3.5250 1.2125
12Y 24825 -3.00 24655 24276 2.3133 2.5125 1.2725 3.5600 1.2150
15Y 2.5000 -3.00 24830 24435 2.3261 2.5300 1.2725 3.5825 1.2150
20Y 2.5200 -2.75 2.5010 24609 2.3314 2.5475 1.2625 3.7325 1.2150
6*9M 6.75 0.00 6.60 6.81 6.64 12.50 -2.50 12.50 -6.00
9*12M 6.75 0.00 6.70 7.35 7.05 10.50 -175 10.50 -4.25
1*2Y 21.25 -1.00 21.10 2041 17.02 22.75 -3.75 22.75 -5.50
2*3Y 11.50 -0.50 11.55 10.81 8.71 13.25 -0.75 14.25 -1.75
2*4Y 19.50 -0.50 19.10 17.86 14.35 21.75 -0.75 27.75 -1.75
2*5Y 25.50 -0.25 24.55 22.56 18.23 27.25 -0.75 38.50 -175
3*4y 8.00 0.00 7.55 7.05 5.65 8.50 0.00 14.00 -0.50
3*5Y 14.00 0.25 13.00 1175 9.53 14.00 0.00 25.00 -0.50
4*5Y 6.00 0.25 5.45 470 3.88 6.25 0.00 11.25 -0.25
5*7Y 6.75 0.00 6.35 5.38 4.09 10.50 0.75 15.25 0.25
5*10Y 15.75 -0.50 15.05 1254 10.10 22.25 4.25 30.75 3.75
7*10Y 9.00 -0.50 8.70 7.16 6.01 1275 3.25 16.75 3.00
10*12Y 3.75 0.00 375 3.86 3.84 4.50 -0.25 7.75 -0.25
10*15Y 5.50 0.00 5.50 545 512 6.00 -0.75 15.00 -0.75
10*20Y 7.50 0.25 7.30 7.19 5.65 7.50 -11.00 31.00 -11.00
BOND
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
1y 1.865 -1.00 1.858 1.838 1.837 1.885 1.297 2.720 1.237
1.5Y 2.056 -2.30 2.059 2.026 2.001 2.079 1302 2.820 1.232
2Y 2172 -3.00 2182 2.162 2.107 2.230 1.295 2.920 1.225
3Y 2.272 -3.30 2.277 2.244 2.163 2.306 1.250 3.050 1.200
4Y 2425 -2.90 2422 2411 2321 2496 1.310 3.280 1.232
5Y 2.540 -2.90 2.530 2511 2391 2.602 1.270 3410 1.217
7Y 2.684 -3.10 2.670 2.643 2.520 2.728 1357 3.563 1.270
10Y 2.777 -3.50 2.763 2.720 2.579 2.812 1424 3.750 1355
20Y 2.734 -2.50 2.725 2.663 2.541 2.759 1457 3.943 1430
Lv. HYy| Lv. | Al a |
91d CD 1.65 0.00 KTB 107.60 0.13 107.51 107.60 107.49
[ cALL 1.50 0.00 | kB | 119.15 0.35 11895 | 11921 | 11884
(1-2Y £¢, 3-10Y 20,258 A|Z7tEH I}
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
1y -4.50 -0.25 -3.70 -042 -1.52 9.00 -17.75 11.00 -17.75
1.5Y -11.60 0.05 -11.74 -7.32 -8.00 240 -19.10 7.00 -19.10
2Y -13.95 0.75 -14.96 -12.44 -11.56 -1.35 -25.15 5.50 -25.15
3Y -12.45 0.55 -1291 -9.78 -842 475 -19.50 8.75 -19.50
4y -19.75 0.15 -19.90 -1944 -18.58 -7.75 -30.35 2.00 -30.35
5Y -25.25 0.40 -25.23 -24.73 -21.75 -2.25 -27.25 4.55 -27.25
7Y -32.90 0.60 -32.86 -32.58 -30.50 -11.50 -37.65 -3.75 -37.65
10Y -33.20 0.50 -33.52 -33.13 -3045 -12.95 -38.70 -8.20 -38.70
20Y -21.40 -0.25 -22.36 -20.21 -21.00 -14.75 -48.50 -145 -48.50

HedH| Tenor | 1Y Max 1Y Min SPRD x1<gu|
-55,00 0.75 1Y 12700 -0.50 1.6200 0.7650 1*2Y 2A05 0.00
-60.50 1.75 1.5Y 1.3350 -0.50 1.6600 0.9150 2*3Y 2.05 0.00
-63.75 0.25 2Y 1.3950 -2.00 1.6950 0.8850 2*5Y 23.00 1.50
-65.25 1.25 3Y 1.4950 -1.50 1.7550 0.8550 3*4Y 7.50 0.50
-65.75 1.75 4y 1.5700 -1.00 1.8000 0.8400 3*5Y 13.00 1.00
-66.25 2.00 5Y 1.6250 -0.50 1.8500 0.8350 4*5Y 5.50 0.50
-62.50 2.00 7Y 1.7300 -0.50 1.8950 0.8050 5*7Y 10.50 0.00
-56.50 2.50 10Y 1.8800 -0.50 2.0150 0.7900 5*10Y 25.50 0.00
U.S. TREASURY (= FYY 7|1F M eH|)
Tenor | 1Y Max 1Y Min 3Y Max 3Y Min
2Y 2.1143 0.0329 2.0814 2.0650 2.1054 2.1649 0.7300 2.1649 0.2800
10Y 2.8294 -0.0308 2.8602 2.8557 2.8284 2.8602 1.5300 3.0300 1.3600
U.S. TREASURY - KTB (o= AYY 7|&E HUH
Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
2Y -5.77 6.29 -12.06 -12.50 -8.16 10.19 -70.50 10.19 -264.00
10Y 5.24 042 4.82 8.87 8.04 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 41.25 -0.75 42.00 39.00 38.75 42.50 3.50 68.25 2.75
KTB 2*10Y| 60.50 -0.50 61.00 57.70 56.10 68.70 1250 89.00 11.80
UST 2*10Y| 7151 -6.37 77.88 79.07 7230 135.50 41.06 264.00 41.06
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