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Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
6M 1.7575 0.00 1.7575 1.7784 1.7520 1.8075 1.4000 2.5800 1.2875
M 1.7825 0.00 1.7795 1.8216 1.7979 1.8500 14325 2.5625 1.2500
1Y 1.8000 0.00 1.7960 1.8560 1.8286 1.9100 1.4650 2.5450 1.2200
1.5Y 1.8375 0.25 1.8280 1.9058 1.8767 2.0250 1.5100 2.5475 1.1900
2Y 1.8725 0.25 1.8560 1.9426 1.9093 2.1150 1.5400 2.5500 1.1675
3Y 1.9100 0.50 1.8910 1.9855 1.9538 2.2225 1.5950 2.6000 1.1550
4Y 1.9450 0.50 1.9235 2.0234 1.9930 2.2950 1.6300 2.6675 1.1575
5Y 1.9750 0.50 1.9520 2.0554 2.0248 2.3400 1.6625 2.7300 1.1575
7Y 2.0125 0.50 1.9890 2.0914 2.0645 2.3950 1.7050 2.8325 1.1675
10Y 2.0750 0.25 2.0525 2.1561 2.1293 24850 1.7825 2.9750 1.2125
12Y 2.1025 0.25 2.0800 2.1874 2.1655 2.5225 1.8175 3.0275 1.2150
15Y 2.1050 0.25 2.0820 21914 2.1755 2.5400 1.8250 3.0725 1.2150
20Y 2.1100 0.25 2.0880 2.1941 2.1813 2.5600 1.8250 3.1925 1.2150
6*9M 2.50 0.00 2.20 433 4.59 12.50 125 12.50 -6.00
9*12M 175 0.00 1.65 344 3.07 10.50 125 10.50 -4.25
1*2Y 7.25 0.25 6.00 8.66 8.07 23.00 4.25 23.00 -5.50
2*3Y 3.75 0.25 3.50 4.29 445 13.25 3.25 13.25 -1.75
2*4Y 7.25 0.25 6.75 8.08 8.37 21.75 6.25 23.50 -175
2*5Y 10.25 0.25 9.60 11.28 1155 27.25 9.00 34.00 -175
3*4y 3.50 0.00 3.25 3.79 391 8.50 3.00 11.25 -0.50
3*5Y 6.50 0.00 6.10 6.99 7.09 14.00 5.75 22.00 -0.50
4*5Y 3.00 0.00 2.85 3.20 318 6.00 2.25 10.75 -0.25
5*7Y 3.75 0.00 3.70 3.60 3.97 7.75 2.50 14.75 0.25
5*10Y 10.00 -0.25 10.05 10.08 1045 17.25 7.25 30.75 3.75
7*10Y 6.25 -0.25 6.35 6.48 6.48 9.75 4.25 16.75 3.00
10*12Y 2.75 0.00 2.75 313 3.62 4.50 2.50 7.75 -0.25
10*15Y 3.00 0.00 2.95 353 4.63 6.75 2.50 15.00 -0.75
10*20Y 3.50 0.00 3.55 3.80 5.20 10.25 3.00 31.00 -11.00
BOND
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
1y 1.877 -1.00 1.884 1.892 1.849 1.935 1.400 2.525 1.237
1.5Y 1916 -0.40 1919 1.960 1918 2113 1.523 2.540 1.232
2Y 1.932 -0.70 1.938 1991 1.957 2.230 1.612 2.552 1.225
3Y 1.940 -0.20 1933 2.004 1.987 2315 1677 2.595 1.200
4Y 2.040 040 2.018 2113 2.101 2.502 1.782 2.767 1.232
5Y 2.080 0.50 2.052 2.157 2.166 2.602 1.847 2.830 1217
7Y 2179 0.50 2154 2.258 2279 2.728 2.024 2.996 1.270
10Y 2.252 0.70 2.226 2.328 2.355 2.815 2.115 3.148 1355
20Y 2.196 040 2178 2272 2310 2.792 2128 3.327 1.430
Lv. ]| Lv. | Al a |
91d CD 1.70 0.00 KTB 108.74 0.02 108.73 108.75 108.61
[ cALL 1.51 -5.00 | kB | 12441 -0.05 12450 | 12450 | 12412
(1-2Y £¢, 3-10Y 20,258 A|Z7tEH I}
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
1y -7.70 1.00 -8.76 -3.65 -2.02 9.00 -11.20 11.00 -17.75
1.5Y -7.85 0.65 -9.14 -5.38 -4.10 240 -15.60 7.00 -19.10
2Y -5.95 0.95 -8.20 -4.79 -4.79 -2.00 -18.30 5.50 -25.15
3Y -3.00 0.70 -4.22 -1.87 -333 0.30 -13.50 4.80 -19.50
4y -9.50 0.10 -941 -8.95 -10.80 -6.70 -25.00 2.00 -30.35
5Y -10.50 0.00 -9.98 -10.21 -14.17 -7.95 -27.25 4.55 -27.25
7Y -16.65 0.00 -16.46 -16.64 -2146 -13.95 -35.15 -4.70 -37.65
10Y -17.70 -045 -17.37 -17.21 -22.60 -14.20 -37.50 -8.20 -38.70
20Y -8.60 -0.15 -9.00 -7.75 -12.84 -5.50 -39.75 -145 -48.50

HedH| Tenor | 1Y Max 1Y Min SPRD x1<gu|
-46,00 -0.50 1Y 13400 -0.50 1.6200 0.8250 1*2Y —8ASO -0.50
-55.25 -0.75 1.5Y 1.2850 -0.50 1.6600 0.8800 2*3Y -0.50 0.50
-61.75 -1.25 2Y 1.2550 -1.00 1.6950 0.9450 2*5Y 6.00 1.00
-66.00 -1.00 3Y 1.2500 -0.50 1.7550 0.9850 3*4Y 0.50 0.00
-69.00 -1.00 4y 1.2550 -0.50 1.8000 1.0700 3*5Y 6.50 0.50
-66.00 -0.50 5Y 1.3150 0.00 1.8500 1.1200 4*5Y 6.00 0.50
-63.25 -0.50 7Y 1.3800 0.00 1.8950 1.1500 5*7Y 6.50 0.00
-50.50 -0.25 10Y 1.5700 0.00 2.0500 1.2450 5*10Y 25.50 0.00
U.S. TREASURY (= FYY 7|1F M eH|)
Tenor | 1Y Max 1Y Min 3Y Max 3Y Min
2Y 2.8425 -0.0163 2.8588 2.8588 2.8225 29124 1.2620 29124 0.3100
10Y 3.1327 0.0105 3.1222 31222 3.0873 3.2306 2.0387 3.2306 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 91.05 -0.93 91.98 91.88 92.85 94.22 -5343 94.22 -210.20
10Y 88.07 0.35 87.72 90.02 9273 92.73 -24.46 92.73 -76.20
Lv. | T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
IRS 2*10Y 20.25 0.00 20.25 19.50 19.00 42.50 19.00 62.75 275
KTB 2*10Y| 32.00 140 30.60 28.20 26.60 63.50 26.60 82.90 11.80
UST 2*10Y | 29.02 2.68 26.34 26.34 2648 98.63 18.51 209.00 1851
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