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Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
6M 1.7400 0.25 1.7375 1.7108 1.7018 1.7400 1.3250 2.6775 1.2875
M 1.8025 -0.25 1.8070 1.7786 1.7673 1.8125 1.3125 2.7075 1.2500
1Y 1.8675 -0.25 1.8710 1.8431 1.8364 1.8850 1.3025 2.7450 1.2200
1.5Y 1.9825 0.00 1.9815 1.9578 1.9445 2.0050 1.2925 2.8100 1.1900
2Y 2.0600 0.00 2.0655 2.0481 2.0240 2.1000 1.2825 2.8850 1.1675
3Y 2.1625 0.00 2.1715 2.1636 2.1210 2.2175 1.2900 3.0275 1.1550
4Y 2.2250 0.50 2.2345 2.2374 2.1827 2.2950 1.3025 3.1450 1.1575
5Y 2.2650 0.50 2.2750 2.2903 2.2261 2.3400 1.3150 3.2400 1.1575
7Y 2.3150 0.50 2.3270 2.3504 2.2735 2.3950 1.3400 3.3800 1.1675
10Y 2.3900 1.00 24025 24371 2.3416 24850 1.4000 3.5250 1.2125
12Y 24325 1.00 2.4440 24763 2.3804 2.5225 1.4050 3.5600 1.2150
15Y 24525 1.00 24630 24941 2.3964 2.5400 1.4075 3.5825 1.2150
20Y 24725 1.00 24830 2.5139 2.4083 2.5600 1.3925 3.7325 1.2150
6*9M 6.25 -0.50 6.95 6.79 6.55 12.50 -2.50 12.50 -6.00
9*12M 6.50 0.00 6.40 6.45 6.91 10.50 -1.50 10.50 -4.25
1*2Y 19.25 0.25 1945 20.50 1876 23.00 -3.25 23.00 -5.50
2*3Y 10.25 0.00 10.60 1155 9.70 13.25 0.00 14.25 -1.75
2*4Y 16.50 0.50 16.90 1893 15.87 2175 1.00 27.75 -1.75
2*5Y 20.50 0.50 20.95 24.21 20.21 27.25 2.25 38.50 -1.75
3*4y 6.25 0.50 6.30 7.38 6.17 8.50 0.50 14.00 -0.50
3*5Y 10.25 0.50 1035 12.66 10.51 14.00 2.25 25.00 -0.50
4*5Y 4.00 0.00 4.05 5.29 4.35 6.25 1.25 11.25 -0.25
5*7Y 5.00 0.00 5.20 6.01 474 10.50 2.00 15.25 0.25
5*10Y 12.50 0.50 1275 14.69 11.55 22.25 7.25 30.75 3.75
7*10Y 7.50 0.50 7.55 8.68 6.80 1275 4.25 16.75 3.00
10*12Y 4.25 0.00 415 391 3.88 4.50 0.50 7.75 -0.25
10*15Y 6.25 0.00 6.05 5.70 548 6.25 -0.75 15.00 -0.75
10*20Y 8.25 0.00 8.05 7.67 6.67 8.25 -11.00 31.00 -11.00
BOND
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
1y 1.935 130 1.903 1.877 1.849 1.935 1.362 2.720 1.237
1.5Y 2.108 1.20 2.082 2.063 2.023 2.108 1360 2.820 1.232
2Y 2.206 -0.60 2.210 2.190 2.142 2.230 1.327 2.920 1.225
3Y 2.285 -1.20 2.298 2.284 2211 2315 1315 3.050 1.200
4Y 2410 -1.20 2428 2426 2.366 2.496 1385 3.280 1.232
5Y 2.515 -1.00 2.535 2.536 2455 2.602 1.342 3410 1.217
7Y 2.651 -0.50 2.666 2.677 2.585 2.728 1457 3.563 1.270
10Y 2.730 0.00 2.738 2.763 2.653 2.812 1.530 3.750 1355
20Y 2.735 -0.20 2.744 2.748 2.619 2.792 1.567 3.943 1430
Lv. HYy| Lv. | Al a |
91d CD 1.65 0.00 KTB 107.74 0.05 107.65 107.75 107.65
‘ CALL 1.50 0.00 ‘ LKTB ‘ 119.76 0.00 119.68 119.86 119.62
(1-2Y £¢, 3-10Y 20,258 A|Z7tEH I}
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
1y -6.75 -1.55 -3.20 -3.36 -1.27 9.00 -17.75 11.00 -17.75
1.5Y -12.55 -1.20 -10.07 -1048 -7.83 240 -19.10 7.00 -19.10
2Y -14.60 0.60 -14.47 -14.21 -11.81 -1.35 -25.15 5.50 -25.15
3Y -12.25 1.20 -12.69 -12.07 -8.98 475 -19.50 8.75 -19.50
4y -18.50 1.70 -19.39 -18.88 -1835 -8.20 -30.35 2.00 -30.35
5Y -25.00 1.50 -26.02 -24.60 -2291 -2.25 -27.25 4.55 -27.25
7Y -33.60 1.00 -33.88 -32.65 -31.16 -11.50 -37.65 -3.75 -37.65
10Y -34.00 1.00 -33.59 -32.57 -31.09 -12.95 -38.70 -8.20 -38.70
20Y -26.25 1.20 -26.12 -2341 -21.06 -14.75 -48.50 -145 -48.50

HedH| Tenor | 1Y Max 1Y Min SPRD x1<gu|
-40,25 1.25 1Y 1A4650 1.00 1.6200 0.7650 1*2Y 2A05 0.00
-46.75 2.50 1.5Y 1.5150 2.50 1.6600 0.9100 2*3Y 2.05 0.00
-51.50 2.00 2Y 1.5450 2.00 1.6950 0.8850 2*5Y 18.50 0.00
-55.75 2.00 3Y 1.6050 2.00 1.7550 0.8550 3*4Y 6.50 0.00
-55.50 1.50 4y 1.6700 2.00 1.8000 0.8400 3*5Y 12.50 0.00
-53.50 1.50 5Y 1.7300 2.00 1.8500 0.8350 4*5Y 6.00 0.00
-47.00 2.00 7Y 1.8450 2.50 1.8950 0.8050 5*7Y 11.50 0.50
-39.00 1.50 10Y 2.0000 2.50 2.0150 0.8000 5*10Y 27.00 0.50
U.S. TREASURY (= FYY 7|1F M eH|)
Tenor | 1Y Max 1Y Min 3Y Max 3Y Min
2Y 2.2417 -0.0082 2.2499 2.2580 2.2458 2.2661 0.7800 2.2661 0.2800
10Y 2.8571 -0.0265 2.8836 2.8900 2.8835 2.9500 1.7040 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 3.57 -0.22 379 4.10 378 10.19 -70.50 10.19 -264.00
10Y 1271 -2.65 15.36 13.80 15.85 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 33.00 1.00 32.00 33.75 3375 42.50 10.75 68.25 275
KTB 2*10Y| 5240 0.60 51.80 53.50 5170 68.70 20.00 89.00 11.80
UST 2*10Y| 6154 -1.83 63.37 63.20 63.77 135.50 41.06 264.00 41.06
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