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wS |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
6M 1.7250 -1.00 1.7280 1.7179 1.7240 1.7550 1.3900 2.6625 1.2875
M 1.8100 -1.00 1.8090 1.7918 1.7908 1.8300 1.4100 2.6825 1.2500
1Y 1.8600 -1.00 1.8620 1.8491 1.8506 1.9100 1.4350 2.7100 1.2200
1.5Y 1.9475 -0.75 1.9520 1.9431 1.9494 2.0250 1.4700 2.7700 1.1900
2Y 2.0100 -1.00 2.0200 2.0200 2.0241 2.1150 1.4950 2.8275 1.1675
3Y 2.0950 -1.50 2.1140 21188 2.1225 2.2225 1.5325 2.9250 1.1550
4Y 2.1575 -1.75 2.1805 2.1873 2.1882 2.2950 1.5900 3.0150 1.1575
5Y 2.1950 -2.00 2.2245 2.2346 2.2332 2.3400 1.6450 3.0950 1.1575
7Y 2.2350 -2.50 2.2720 2.2883 2.2833 2.3950 1.7050 3.2175 1.1675
10Y 2.3050 -2.50 2.3430 2.3598 2.3521 24850 1.7825 3.3450 1.2125
12Y 2.3450 -2.50 2.3830 2.3998 2.3947 2.5225 1.8175 3.3850 1.2150
15Y 2.3725 -2.50 24105 24265 24172 2.5400 1.8250 34125 1.2150
20Y 2.4025 -2.50 2.4405 24573 24429 2.5600 1.7625 3.5325 1.2150
6*9M 8.50 0.00 8.10 7.39 6.68 12.50 -0.75 12.50 -6.00
9*12M 5.00 0.00 530 5.74 5.98 10.50 -0.50 10.50 -4.25
1*2Y 15.00 0.00 15.80 17.09 17.35 23.00 2.00 23.00 -5.50
2*3Y 8.50 -0.50 9.40 9.88 9.83 13.25 3.75 13.25 -175
2*4Y 14.75 -0.75 16.05 16.73 16.40 21.75 8.75 23.50 -1.75
2*5Y 18.50 -1.00 2045 21.46 2091 27.25 11.75 34.00 -1.75
3*4y 6.25 -0.25 6.65 6.85 6.57 8.50 3.25 11.25 -0.50
3*5Y 10.00 -0.50 11.05 11.59 11.08 14.00 6.00 22.00 -0.50
4*5Y 3.75 -0.25 440 4.74 4.50 6.00 2.25 10.75 -0.25
5*7Y 4.00 -0.50 4.75 5.36 5.01 10.50 2.50 14.75 0.25
5*10Y 11.00 -0.50 11.85 1251 11.89 20.25 7.25 30.75 3.75
7*10Y 7.00 0.00 7.10 7.15 6.88 1175 4.25 16.75 3.00
10*12Y 4.00 0.00 4.00 4.00 4.26 4.50 175 7.75 -0.25
10*15Y 6.75 0.00 6.75 6.67 6.51 6.75 175 15.00 -0.75
10*20Y 9.75 0.00 9.75 9.75 9.08 10.00 -6.25 31.00 -11.00
BOND
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
1y 1.885 -0.20 1.874 1.856 1.861 1.935 1.400 2.691 1.237
1.5Y 2.034 -0.50 2.033 2.008 2.021 2113 1517 2.750 1.232
2Y 2112 -0.80 2119 2.120 2131 2.230 1.577 2.818 1.225
3Y 2177 -1.50 2.205 2.204 2216 2315 1.617 2913 1.200
4Y 2352 -1.30 2373 2.385 2.394 2.502 1.737 3.125 1.232
5Y 2451 -2.10 2481 2491 2481 2.602 1.805 3.208 1.217
7Y 2.576 -2.40 2612 2.617 2.606 2.728 1.993 3.370 1.270
10Y 2.651 -2.60 2.694 2714 2.702 2.815 2.102 3.585 1355
20Y 2.640 -3.00 2.683 2.710 2.704 2.792 2.154 3.799 1430
Lv. HYy| Lv. | Al a |
91d CD 1.65 0.00 KTB 108.04 0.05 108.01 108.07 107.98
[ cALL 1.45 0.00 | kB | 12048 0.27 120.29 | 120.62 | 120.19
(1-2Y £¢, 3-10Y 20,258 A|Z7tEH I}
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
1y -2.50 -0.80 -1.24 -0.66 -1.04 9.00 -11.20 11.00 -17.75
1.5Y -8.65 -0.25 -8.08 -6.47 -717 240 -15.60 7.00 -19.10
2Y -10.20 -0.20 -9.86 -9.99 -10.69 -1.35 -18.30 5.50 -25.15
3Y -8.20 0.00 -9.08 -8.57 -9.37 475 -13.50 5.00 -19.50
4y -19.45 -045 -19.25 -19.74 -20.58 -8.50 -25.00 2.00 -30.35
5Y -25.60 0.10 -25.61 -25.63 -24.77 -9.60 -27.25 4.55 -27.25
7Y -34.10 -0.10 -34.04 -32.88 -32.27 -21.90 -35.40 -3.75 -37.65
10Y -34.60 0.10 -35.06 -3547 -34.95 -24.00 -38.70 -8.20 -38.70
20Y -23.75 0.50 -24.29 -25.31 -26.14 -14.75 -48.50 -145 -48.50

HMUH| Tenor | 1Y Max 1Y Min SPRD x1<gu|
-65,00 0.00 1Y 12100 -1.00 1.6200 0.7650 1*2Y 8A50 0.50
-70.75 0.25 1.5Y 1.2400 -0.50 1.6600 0.8100 2*3Y 4.50 0.50
-71.50 0.50 2Y 1.2950 -0.50 1.6950 0.8650 2*5Y 8.50 0.50
-75.50 1.50 3Y 1.3400 0.00 1.7550 0.9550 3*4Y 1.50 0.00
-80.25 1.75 4y 1.3550 0.00 1.8000 1.0150 3*5Y 4.00 0.00
-81.50 2.00 5Y 1.3800 0.00 1.8500 1.0350 4*5Y 2.50 0.00
-80.00 2.50 7Y 1.4350 0.00 1.8950 1.0400 5*7Y 5.50 0.00
-66.50 2.50 10Y 1.6400 0.00 2.0500 1.0500 5*10Y 26.00 0.00
U.S. TREASURY (= FYY 7|1F M eH|)
Tenor | 1Y Max 1Y Min 3Y Max 3Y Min
2Y 2.5699 0.0166 2.5533 2.5655 2.5654 2.5892 1.1410 2.5892 0.3000
10Y 2.9154 -0.0091 2.9245 2.9382 2.9667 31131 2.0387 31131 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 45.79 246 43.33 42.85 45.34 45.79 -5343 45.79 -251.80
10Y 2644 1.69 24.75 22.82 25.17 36.30 -24.46 47.40 -98.50
Lv. | T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
IRS 2*10Y 29.50 -1.50 31.00 32.00 34.50 42.50 19.50 62.75 2.75
KTB 2*10Y 53.90 -1.80 55.70 57.30 60.30 68.70 35.80 82.90 11.80
UST 2*10Y 34.55 -2.57 37.12 37.27 40.13 12830 34.55 243.00 34.55
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