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HMUH| Tenor | 1Y Max 1Y Min SPRD x1<gu|
-68,25 -0.75 1Y 1A1950 1.00 1.6200 0.8800 1*2Y —5AOO 1.00
-72.50 -1.25 1.5Y 1.1450 1.50 1.6600 0.9050 2*3Y -1.00 0.00
-69.50 -0.75 2Y 1.1450 2.00 1.6950 0.9200 2*5Y -4.50 0.00
-67.50 -2.00 3Y 1.1350 2.00 1.7550 0.9850 3*4Y -0.50 0.00
-67.50 -2.00 4y 1.1300 2.00 1.8000 1.0700 3*5Y -3.50 0.00
-70.00 -2.25 5Y 1.1000 2.00 1.8500 1.0400 4*5Y -3.00 0.00
-61.00 -2.25 7Y 1.1950 2.00 1.8950 1.0950 5*7Y 9.50 0.00
-48.00 -2.00 10Y 1.3700 2.00 2.0500 1.2600 5*10Y 27.00 0.00
U.S. TREASURY (= FYY 7|1F M eH|)
Tenor | 1Y Max 1Y Min 3Y Max 3Y Min
2Y 2.6327 -0.0420 2.6747 2.6376 2.6460 2.9773 1.2620 29773 0.3100
10Y 2.7825 -0.0262 2.8087 2.7775 2.8187 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 76.77 -7.5 84.27 82.26 81.10 103.03 -5343 103.03 -195.50
10Y 80.75 -6.72 8747 8545 84.87 98.82 -24.46 98.82 -72.20
Lv. | T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
IRS 2*10Y 1.00 1.25 -0.25 0.25 2.25 42.50 -0.25 62.75 -0.25
KTB 2*10Y 11.00 0.80 10.20 10.80 13.50 63.50 10.20 82.90 10.20
UST 2*10Y 14.98 1.58 13.40 13.99 17.27 9241 8.46 205.00 846
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HO[BIN F2l7s AF 012

wS |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
6M 1.8975 0.00 1.8955 1.8715 1.8080 1.9050 1.4100 2.3575 1.2875
M 1.8850 0.50 1.8800 1.8699 1.8348 1.9125 1.4500 2.3550 1.2500
1Y 1.8775 1.75 1.8615 1.8653 1.8533 1.9200 1.4875 2.3600 1.2200
1.5Y 1.8700 2.75 1.8440 1.8621 1.8802 2.0250 1.5500 2.3900 1.1900
2Y 1.8400 2.75 1.8185 1.8523 1.8978 2.1150 1.5975 24250 1.1675
3Y 1.8100 4.00 1.7820 1.8379 1.9193 2.2225 1.6750 2.5200 1.1550
4Y 1.8050 4.00 1.7780 1.8421 1.9440 2.2950 1.7250 2.6075 1.1575
5Y 1.8000 4.25 1.7745 1.8483 1.9652 2.3400 1.7400 2.6700 1.1575
7Y 1.8050 4.25 1.7830 1.8641 1.9934 2.3950 1.7475 2.7775 1.1675
10Y 1.8500 4.00 1.8310 1.9184 2.0544 24850 1.7950 2.9050 1.2125
12Y 1.8725 4.00 1.8535 1.9425 2.0834 2.5225 1.8175 2.9575 1.2150
15Y 1.8800 4.00 1.8610 1.9493 2.0887 2.5400 1.8250 3.0100 1.2150
20Y 1.8375 4.00 1.8255 1.9313 2.0841 2.5600 1.7875 3.1300 1.2150
6*9M -1.25 0.50 -1.55 -0.16 2.68 12.50 -175 12.50 -6.00
9*12M -0.75 1.25 -1.85 -0.46 1.84 10.50 -2.50 10.50 -4.25
1*2Y -3.75 1.00 -4.30 -1.30 445 23.00 -5.50 23.00 -5.50
2*3Y -3.00 1.25 -3.65 -1.44 2.15 13.25 -4.25 13.25 -4.25
2*4Y -3.50 1.25 -4.05 -1.01 4.62 21.75 -4.75 23.50 -4.75
2*5Y -4.00 1.50 -4.40 -0.40 6.74 27.25 -5.50 34.00 -5.50
3*4y -0.50 0.00 -0.40 043 246 8.50 -0.75 11.25 -0.75
3*5Y -1.00 0.25 -0.75 1.04 4.59 14.00 -1.25 22.00 -1.25
4*5Y -0.50 0.25 -0.35 0.61 213 6.00 -0.75 10.75 -0.75
5*7Y 0.50 0.00 0.85 1.59 2.82 7.25 0.00 14.75 0.00
5*10Y 5.00 -0.25 5.65 7.01 8.92 16.25 4.00 30.75 3.75
7*10Y 4.50 -0.25 4.80 543 6.10 9.50 4.00 16.75 3.00
10*12Y 2.25 0.00 2.25 241 2.90 4.50 2.00 7.75 -0.25
10*15Y 3.00 0.00 3.00 3.09 343 6.75 2.00 15.00 -0.75
10*20Y -1.25 0.00 -0.55 1.29 297 10.25 -1.25 31.00 -11.00
BOND
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
1y 1.823 1.90 1.813 1.851 1.876 1.935 1.400 2.368 1.237
1.5Y 1.866 1.70 1.858 1.890 1.928 2113 1.542 2.405 1.232
2Y 1.865 3.30 1.839 1.878 1.943 2.230 1.637 2.460 1.225
3Y 1.842 4.20 1.801 1.843 1937 2315 1736 2.540 1.200
4Y 1.904 4.20 1.876 1.924 2.034 2.502 1.849 2.705 1.232
5Y 1.902 5.60 1.862 1.919 2.056 2.602 1.825 2.767 1217
7Y 1.976 4.80 1.947 1.995 2.146 2.728 1.913 2.945 1.270
10Y 1.975 410 1.961 2.036 2.208 2.815 1.923 3.097 1355
20Y 1.960 3.50 1.943 2.002 2.163 2.792 1910 3.270 1430
Lv. ]| Lv. | Al a |
91d CD 1.90 0.00 KTB 109.16 -0.18 109.30 109.31 109.16
[ cALL 1.79 2.00 | kB | 127.22 -0.40 12745 | 12757 | 12721
(1-2Y £¢, 3-10Y 20,258 A|Z7tEH I}
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
1y 5.45 -0.15 4.81 142 -2.27 9.00 -11.20 9.00 -17.75
1.5Y 0.40 1.05 -144 -2.78 -4.75 0.80 -15.60 375 -19.10
2Y -2.50 -0.55 -2.03 -2.61 -449 -0.25 -18.30 1.80 -25.15
3Y -3.20 -0.20 -1.88 -0.55 -1.79 2.55 -13.50 475 -19.50
4y -9.90 -0.20 -9.80 -8.19 -9.04 -4.50 -25.00 2.00 -30.35
5Y -10.20 -135 -8.75 -7.09 -9.07 -3.20 -27.25 4.55 -27.25
7Y -17.10 -0.55 -16.38 -13.06 -15.30 -7.85 -35.15 -4.70 -37.65
10Y -12.50 -0.10 -12.98 -11.76 -15.35 -7.50 -37.50 -7.50 -38.70
20Y -12.25 0.50 -11.77 -7.09 -7.86 175 -36.00 175 -48.50




