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wS |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
6M 14525 -2.50 1.4705 1.5863 1.6963 1.9125 14525 1.9125 1.2875
M 1.4000 -2.50 14145 1.5224 1.6405 1.9125 1.4000 1.9125 1.2500
1Y 1.3600 -2.25 1.3740 14744 1.5950 1.9200 1.3600 1.9200 1.2200
1.5Y 1.3025 -2.50 1.3200 1.4145 1.5359 2.0250 1.3025 2.0250 1.1900
2Y 1.2575 -2.25 1.2710 1.3618 14883 2.1150 1.2575 2.1150 1.1675
3Y 1.2250 -2.50 1.2415 1.3265 1.4495 2.2225 1.2250 2.2225 1.1550
4Y 1.2075 -2.25 1.2275 13121 14334 2.2900 1.2075 2.2950 1.1575
5Y 1.2000 -2.50 1.2220 1.3028 14229 2.3350 1.2000 2.3400 1.1575
7Y 1.2000 -2.50 1.2225 1.3026 14189 2.3825 1.2000 2.3950 1.1675
10Y 1.2350 -2.75 1.2615 1.3400 1.4508 24475 1.2350 24850 1.2125
12Y 1.2550 -2.75 1.2815 1.3600 14735 24875 1.2550 2.5225 1.2150
15Y 1.2500 -2.75 1.2765 1.3543 14720 2.5075 1.2500 2.5400 1.2150
20Y 1.2150 -2.75 1.2440 1.3228 14438 2.5300 1.2150 2.6500 1.2150
6*9M -5.25 0.00 -5.60 -6.39 -5.58 8.50 -9.00 12.50 -9.00
9*12M -4.00 0.25 -4.05 -4.80 -4.54 8.00 -7.00 10.50 -7.00
1*2Y -10.25 0.00 -10.30 -11.26 -10.68 21.50 -13.50 23.00 -13.50
2*3Y -3.25 -0.25 -2.95 -3.53 -3.88 11.50 -5.00 13.25 -5.00
2*4Y -5.00 0.00 -4.35 -4.96 -5.49 18.50 -7.75 23.50 -7.75
2*5Y -5.75 -0.25 -4.90 -5.90 -6.53 23.25 -10.00 34.00 -10.00
3*4y -175 0.25 -140 -1.44 -161 7.50 -3.00 11.25 -3.00
3*5Y -2.50 0.00 -1.95 -2.38 -2.65 12.50 -5.25 22.00 -5.25
4*5Y -0.75 -0.25 -0.55 -0.94 -1.05 5.25 -2.25 10.75 -2.25
5*7Y 0.00 0.00 0.05 -0.01 -0.40 6.25 -1.75 14.75 -1.75
5*10Y 3.50 -0.25 3.95 373 2.78 14.00 0.50 30.75 0.50
7*10Y 3.50 -0.25 3.90 3.74 3.18 7.75 175 16.75 1.75
10*12Y 2.00 0.00 2.00 2.00 2.28 4.50 2.00 7.00 -0.25
10*15Y 1.50 0.00 150 143 212 6.75 1.25 12.50 -0.75
10*20Y -2.00 0.00 -175 -173 -0.70 10.25 -2.00 24.25 -11.00
BOND
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
1y 1314 -0.80 1323 1.400 1.539 1931 1314 1.935 1.237
1.5Y 1311 -1.10 1.320 1.404 1.538 2113 1.311 2113 1.232
2Y 1.300 -2.40 1.312 1.396 1.530 2212 1.300 2.230 1.225
3Y 1.288 -1.70 1.298 1.367 1499 2.308 1.287 2315 1.200
4Y 1.325 -2.00 1.340 1415 1.549 2.502 1.325 2.502 1.232
5Y 1320 -2.00 1335 1.408 1.536 2.592 1320 2.602 1217
7Y 1.374 -2.30 1.394 1477 1.610 2711 1.374 2.728 1.270
10Y 1385 -2.50 1408 1494 1.630 2.815 1385 2.815 1355
20Y 1375 -2.20 1392 1.504 1.659 2.790 1375 2.817 1375
Lv. HYy| Lv. | Al a |
91d CD 1.50 -2.00 KTB 110.90 0.07 110.84 110.90 110.83
[ cALL 1.56 4.00 | ktB | 13353 030 133.29 133.53 133.23
(1-2Y £¢, 3-10Y 20,258 A|Z7tEH I}
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
1y 4.60 -145 5.10 748 5.63 1045 -9.65 1045 -17.75
1.5Y -0.85 -1.40 -0.02 1.07 -0.23 3.70 -11.65 3.70 -19.10
2Y -4.25 0.15 -4.08 -3.38 -4.18 -0.25 -15.20 -0.25 -25.15
3Y -6.30 -0.80 -5.63 -4.10 -4.96 2.55 -1275 475 -19.50
4y -11.75 -0.25 -11.23 -10.25 -11.55 -4.50 -25.00 155 -30.35
5Y -12.00 -0.50 -11.28 -10.52 -11.32 -3.20 -27.25 3.85 -27.25
7Y -17.40 -0.20 -17.15 -17.43 -19.12 -7.85 -34.75 -5.80 -37.65
10Y -15.00 -0.25 -14.63 -15.38 -17.95 -7.50 -37.50 -7.50 -38.70
20Y -16.00 -0.55 -14.84 -18.15 -21.56 175 -29.60 175 -48.50

HMUH| Tenor | 1Y Max 1Y Min SPRD x1<gu|
-66,00 3.25 1Y 07000 1.00 1.4750 0.6900 1*2Y —1450 0.50
-67.75 3.50 1.5Y 0.6250 1.00 1.5250 1.0400 2*3Y -4.50 1.00
-70.25 3.75 2Y 0.5550 1.50 1.5650 1.0900 2*5Y -7.00 1.00
-71.50 5.00 3Y 0.5100 2.50 1.6550 0.4800 3*4Y -0.50 0.00
-70.25 4.75 4y 0.5050 2.50 1.7200 0.4750 3*5Y -2.50 0.00
-71.50 5.00 5Y 0.4850 2.50 1.7800 0.4550 4*5Y -2.00 0.00
-69.00 5.00 7Y 0.5100 2.50 1.8950 0.4800 5*7Y 2.50 0.00
-57.50 5.25 10Y 0.6600 2.50 2.0500 0.6300 5*10Y 17.50 0.00
U.S. TREASURY (= FYY 7|1F M eH|)
Tenor | 1Y Max 1Y Min 3Y Max 3Y Min
2Y 1.8701 0.0162 1.8539 1.8618 1.8537 2.9773 1.7359 29773 0.5000
10Y 2.0146 -0.0471 2.0617 2.0661 2.0688 3.2382 1.9501 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 57.01 4.02 52.99 56.18 5337 103.03 5.30 103.03 -130.00
10Y 62.96 -221 65.17 6541 64.88 98.82 8.95 98.82 -47.20
Lv. | T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
IRS 2*10Y -2.25 -0.50 -175 -0.75 0.00 35.75 -9.50 62.75 -9.50
KTB 2*10Y 8.50 -0.10 8.60 11.20 10.00 63.50 4.30 82.90 4.30
UST 2*10Y 14.45 -6.33 20.78 2043 2151 60.20 -23.40 177.00 -23.40
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