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Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min Hdy| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 1.6925 -0.75 1.6975 1.7291 1.8009 19125 1.6750 19125 1.2875 -76,75 3.00 1Y oA7750 3.00 1.4750 0.7450 12y -16Aoo 150
oM 1.6100 -0.25 1.6140 1.6679 1.7654 19125 1.6025 19125 1.2500 -77.25 1.00 1.5Y 0.7000 1.50 1.5250 1.1650 2*3Y -6.50 -1.00
1Y 1.5425 0.00 1.5470 16175 17314 1.9200 15325 1.9200 1.2200 -80.50 1.00 2y 0.6150 1.50 1.5650 1.2250 2*5Y -5.50 -1.00
1.5Y 14725 0.50 14730 1.5488 1.6809 2.0250 1.4500 2.0250 1.1900 -82.00 0.00 3y 0.5500 0.50 1.6550 0.5450 3%4Y 0.50 0.00
2y 1.4200 0.50 14230 1.5043 1.6386 2.1150 13975 2.1150 1.1675 -80.00 0.00 4y 0.5550 0.50 1.7200 0.5500 3*5Y 1.00 0.00
3y 13700 0.50 13765 1.4585 1.6019 2.2225 13475 2.2225 1.1550 -78.25 0.00 5Y 0.5600 0.50 1.7800 0.5550 4*5Y 0.50 0.00
ay 1.3550 0.50 1.3605 14396 1.5862 2.2900 13275 2.2950 1.1575 -71.75 0.00 7Y 0.6250 0.50 1.8950 0.6200 5+7Y 6.50 0.00
5Y 13425 0.50 13480 1.4255 15771 2.3350 13150 2.3400 1.1575 -57.75 0.50 10Y 0.8000 1.00 2.0500 0.7900 5%10Y 24.00 0.50
7Y 13425 0.50 1.3455 14185 15729 2.3950 13100 2.3950 1.1675
10Y 1.3775 0.50 1.3805 1.4473 1.6005 2.4850 1.3450 2.4850 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.3975 0.50 1.4005 1.4708 1.6253 2.5225 1.3650 2.5225 1.2150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 13950 0.50 13965 1.4681 1.6283 2.5400 13600 2.5400 12150 2y 1.7365 -0.0252 1.7617 1.7837 1.7392 2.9773 1.7365 2.9773 0.4800
20Y 13700 0.50 13705 14393 1.6029 2.5600 13350 2.6500 1.2150 10Y 2.0213 -0.0372 2.0585 2.0251 2.0243 3.2382 2.0213 3.2382 1.3600
6*9M -8.25 0.50 -8.35 -6.13 355 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB ¢h= 9AY 7| Mol
9*12M -6.75 0.25 -6.70 -5.04 -3.40 8.00 -7.00 10.50 -7.00 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1+2Y -12.25 0.50 -12.40 1133 -9.28 23.00 -13.50 23.00 -13.50 2y 25.15 -2.02 27.17 30.67 2242 103.03 -15.48 103.03 -130.00
273Y -5.00 0.00 -4.65 -4.58 367 13.25 -5.00 13.25 -5.00 10Y 45.63 -3.22 48.85 47,51 4293 98.82 -10.51 98.82 -47.20
2*4Y -6.50 0.00 -6.25 -6.46 -5.24 2175 775 23.50 775
2*5Y -7.75 0.00 -7.50 -7.88 -6.15 27.25 -10.00 34,00 -10.00 | SPRD T2 HH| T-1 T-2 T-3 1Y Max | 1Y Min | 3Y Max | 3Y Min
3*4Y -150 0.00 -1.60 -1.89 -157 8.50 -3.00 11.25 -3.00 IRS 2*10Y | -4.25 0.00 -4.25 -5.25 -3.75 42.50 -9.50 62.75 -9.50
3*5Y 275 0.00 -2.85 -3.30 -248 14.00 -5.25 22.00 -5.25 KTB 2*10Y| 800 0.00 8.00 7.30 8.00 63.50 430 82.90 430
4*5Y -1.25 0.00 -1.25 -141 -0.91 6.00 225 10.75 -2.25 UST 210Y| 2848 -1.20 29.68 2414 2851 79.07 -23.40 177.00 -23.40
5*7Y 0.00 0.00 -0.25 -0.70 -042 7.25 175 14.75 -1.75
5410 | 350 0.00 325 218 234 1625 050 3075 050
7*10Y 3.50 0.00 3.50 2.88 276 9.50 175 16.75 175 IRS
10*12Y 2.00 0.00 2.00 235 248 450 2.00 7.75 -0.25 06M DD
10*15Y 175 0.00 1.60 2.09 278 6.75 1.50 13.00 -0.75 09M Tenor
10%20Y 075 0.00 -1.00 -0.80 0.24 10.25 -1.50 27.50 -11.00 01y
15Y  |46.5/46.75/47.25
o2y
Tenor Lv. Y| 5MA 20MA 60MA 1Y Max | 1YMin | 3YMax | 3Y Min 03y
1Y 1522 0.30 1.524 1.580 1.682 1.935 1.509 1.935 1.237 04Y
1.5Y 1520 0.60 1522 1572 1.681 2113 1.504 2113 1232 05Y
2y 1.485 -0.50 1.499 1.555 1.675 2219 1477 2.230 1.225 07Y SPRD
3y 1443 -0.10 1457 1.524 1.651 2315 1422 2315 1.200 10Y
ay 1492 0.00 1.504 1.570 1.703 2502 1470 2502 1232 12y
5Y 1475 0.00 1.486 1.554 1.688 2592 1452 2.602 1217 15Y
7Y 1552 -0.40 1.567 1.629 1.767 2719 1536 2728 1270 20Y
10y 1.565 -0.50 1579 1.646 1.797 2.815 1.550 2.815 1.355 1y 76
20Y 1.607 -0.30 1618 1.689 1.830 2792 1.585 2.817 1430 @
Lv. HYd| Lv. | Al a |
91d CD 1.79 -1.00 KTB 11056 0.00 11054 | 11060 | 11052 HH| T-1 T-2 T3 T4 T5 T6
CALL 1.75 1.00 LKTB 131.67 0.07 13147 131.76 131.44 Hepsig 344 -103 137 153 109 103 69 112
EREN 10,964 A& | -35861 46,825 49,125 36,853 57,175 12,444 32,116
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 2.05 -0.30 2.34 376 4.90 7.85 -9.65 9.00 -17.75 IO 22, 7|2 BN o2
1.5Y 475 -0.10 -4.90 233 -0.03 3.70 -12.55 3.70 -19.10 Q29I ZAYME mjojof BE,
2y -6.50 1.00 758 -5.09 -3.66 -0.25 -15.70 -0.25 -25.15
3y -7.30 0.60 -8.07 -6.55 -495 255 -13.50 475 -19.50 . "
ay -13.70 0.50 -14.37 -13.01 -11.69 -4.50 -25.00 2.00 -30.35 IRS, e 72 =
5Y -13.25 0.50 -13.82 -12.87 -11.06 -3.20 -27.25 455 -27.25
7v 20,95 0.90 2213 21.03 1938 7.85 -35.15 470 -37.65 RS, @ 72 &%
10y -18.75 1.00 -19.89 -1991 -19.64 -7.50 -37.50 -7.50 -38.70
20Y -23.70 0.80 -24.79 -24.93 -22.75 1.75 -29.60 1.75 -48.50




