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wS |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
6M 1.7775 0.00 1.7770 1.7731 1.7656 1.8075 1.4025 2.5375 1.2875
M 1.8050 0.00 1.8085 1.8050 1.8076 1.8500 1.4425 2.5000 1.2500
1Y 1.8200 0.00 1.8270 1.8258 1.8368 1.9100 1.4825 24725 1.2200
1.5Y 1.8375 0.00 1.8470 1.8530 1.8786 2.0250 1.5400 24825 1.1900
2Y 1.8550 0.25 1.8630 1.8769 1.9085 2.1150 1.5875 24975 1.1675
3Y 1.8775 0.25 1.8885 1.9100 1.9495 2.2225 1.6600 2.5800 1.1550
4Y 1.9050 0.25 1.9170 1.9404 1.9856 2.2950 1.7100 2.6625 1.1575
5Y 1.9250 0.25 1.9385 1.9656 2.0145 2.3400 1.7550 2.7250 1.1575
7Y 1.9575 0.25 1.9710 1.9983 2.0510 2.3950 1.8075 2.8325 1.1675
10Y 2.0150 0.25 2.0335 2.0619 2.1161 24850 1.8850 2.9750 1.2125
12Y 2.0450 0.25 2.0635 2.0913 2.1501 2.5225 1.9175 3.0275 1.2150
15Y 2.0550 0.25 2.0715 2.0951 2.1573 2.5400 1.9225 3.0725 1.2150
20Y 2.0475 0.25 2.0655 2.0961 2.1611 2.5600 1.9325 3.1925 1.2150
6*9M 2.75 0.00 315 319 4.20 12.50 125 12.50 -6.00
9*12M 1.50 0.00 1.85 2.08 293 10.50 125 10.50 -4.25
1*2Y 3.50 0.25 3.60 511 7.17 23.00 3.25 23.00 -5.50
2*3Y 2.25 0.00 2.55 331 4.09 13.25 2.00 13.25 -175
2*4Y 5.00 0.00 540 6.35 7.71 21.75 5.00 23.50 -175
2*5Y 7.00 0.00 7.55 8.88 10.60 27.25 7.00 34.00 -175
3*4y 2.75 0.00 2.85 3.04 3.62 8.50 2.75 11.25 -0.50
3*5Y 4.75 0.00 5.00 5.56 6.50 14.00 475 22.00 -0.50
4*5Y 2.00 0.00 215 2.53 2.89 6.00 2.00 10.75 -0.25
5*7Y 3.25 0.00 3.25 3.26 3.65 7.75 2.50 14.75 0.25
5*10Y 9.00 0.00 9.50 9.63 10.16 17.25 7.25 30.75 3.75
7*10Y 5.75 0.00 6.25 6.36 6.51 9.75 4.25 16.75 3.00
10*12Y 3.00 0.00 3.00 2.94 340 4.50 2.50 7.75 -0.25
10*15Y 4.00 0.00 3.80 332 411 6.75 2.50 15.00 -0.75
10*20Y 3.25 0.00 3.20 342 4.50 10.25 2.75 31.00 -11.00
BOND
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
1y 1.885 -1.00 1.893 1.883 1.869 1.935 1.400 2.385 1.237
1.5Y 1.929 -0.30 1.934 1.925 1.929 2113 1.523 2445 1.232
2Y 1.935 -0.20 1.943 1.945 1.959 2.230 1.625 2492 1.225
3Y 1.915 0.30 1.930 1.945 1.976 2315 1.707 2.585 1.200
a4y 2.000 0.50 2.018 2.039 2.089 2.502 1.830 2.767 1.232
5Y 2.010 0.30 2.031 2.061 2.128 2.602 1.905 2.830 1217
7Y 2.099 0.30 2121 2.154 2232 2.728 2.083 2.996 1.270
10Y 2.170 0.50 2191 2.225 2.303 2.815 2.160 3.148 1355
20Y 2122 0.00 2.148 2174 2.254 2.792 2122 3.327 1.430
Lv. HYy| Lv. | Al a |
91d CD 1.70 0.00 KTB 108.88 0.00 108.88 108.90 108.84
[ cALL 1.51 -1.00 | ktB | 12532 -0.01 12534 | 12538 | 125.20
(1-2Y £¢, 3-10Y 20,258 A|Z7tEH I}
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
1y -6.50 1.00 -6.62 -5.73 -3.26 9.00 -11.20 11.00 -17.75
1.5Y -9.15 0.30 -8.72 -7.24 -5.04 240 -15.60 7.00 -19.10
2Y -8.00 0.45 -8.02 -6.78 -5.04 -2.00 -18.30 5.50 -25.15
3Y -3.75 -0.05 -4.13 -3.52 -2.67 0.30 -13.50 4.80 -19.50
4y -9.50 -0.25 -10.14 -9.83 -10.34 -6.70 -25.00 2.00 -30.35
5Y -8.50 -0.05 -9.23 -9.52 -11.38 -7.95 -27.25 4.55 -27.25
7Y -14.15 -0.05 -14.98 -15.57 -18.08 -13.95 -35.15 -4.70 -37.65
10Y -15.50 -0.25 -15.75 -16.33 -18.73 -14.20 -37.50 -8.20 -38.70
20Y -745 0.25 -8.27 -7.76 -9.24 -5.20 -36.00 -145 -48.50

HMUH| Tenor | 1Y Max 1Y Min SPRD x1<gu|
-58,50 3.00 1Y 12350 3.00 1.6200 0.8600 1*2Y —4AOO -1.00
-62.25 2.50 1.5Y 1.2150 2.50 1.6600 0.9050 2*3Y 1.50 0.00
-66.00 1.75 2Y 1.1950 2.00 1.6950 0.9200 2*5Y -1.50 0.00
-66.75 1.75 3Y 1.2100 2.00 1.7550 0.9850 3*4Y -2.50 0.00
-72.00 1.75 4y 1.1850 2.00 1.8000 1.0700 3*5Y -3.00 0.00
-74.50 1.75 5Y 1.1800 2.00 1.8500 1.1350 4*5Y -0.50 0.00
-71.75 1.75 7Y 1.2400 2.00 1.8950 1.2150 5*7Y 6.00 0.00
-58.50 1.75 10Y 1.4300 2.00 2.0500 1.3500 5*10Y 25.00 0.00
U.S. TREASURY (= FYY 7|1F M eH|)
Tenor | 1Y Max 1Y Min 3Y Max 3Y Min
2Y 2.8407 0.0209 2.8198 2.8118 2.8118 2.9773 1.2620 29773 0.3100
10Y 3.0572 0.0173 3.0399 3.0637 3.0637 3.2382 2.0387 3.2382 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 90.57 2.29 88.28 86.48 86.18 103.03 -5343 103.03 -207.00
10Y 88.72 123 87.49 85.87 85.37 98.82 -24.46 98.82 -76.20
Lv. | T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
IRS 2*10Y 16.00 0.00 16.00 18.00 17.75 42.50 16.00 62.75 2.75
KTB 2*10Y| 23.50 0.70 22.80 25.80 26.00 63.50 22.80 82.90 11.80
UST 2*10Y| 21.65 -0.36 2201 25.19 25.19 98.63 1851 205.00 1851
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