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wS |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
6M 14775 0.00 1.4650 1.4388 14839 1.9125 1.3750 1.9125 1.2875
M 1.4200 0.00 14115 1.3826 1.4206 1.9125 1.2925 1.9125 1.2500
1Y 1.3750 0.00 13710 1.3426 13714 1.9200 1.2225 1.9200 1.2200
1.5Y 13175 0.00 1.3250 1.2856 1.3069 2.0250 1.1350 2.0250 1.1350
2Y 1.2675 0.50 1.2785 1.2325 1.2522 2.1150 1.0700 2.1150 1.0700
3Y 1.2400 0.50 1.2530 1.1975 1.2125 2.2225 1.0150 2.2225 1.0150
4Y 1.2250 0.50 1.2395 1.1820 1.1948 2.2900 0.9875 2.2950 0.9875
5Y 1.2100 0.25 1.2290 1.1689 1.1835 2.3350 0.9775 2.3400 0.9775
7Y 1.2025 0.25 1.2250 1.1629 1.1801 2.3825 0.9725 2.3950 0.9725
10Y 1.2275 0.25 1.2525 1.1885 1.2088 24475 0.9925 24850 0.9925
12Y 1.2425 0.25 1.2675 1.2061 1.2277 24875 1.0125 2.5225 1.0125
15Y 1.2350 0.25 1.2595 1.1921 1.2161 2.5075 0.9925 2.5400 0.9925
20Y 1.1575 0.25 1.1820 1.1165 1.1596 2.5300 0.9125 2.5600 0.9125
6*9M -5.75 0.00 -5.35 -5.61 -6.33 8.50 -9.00 12.50 -9.00
9*12M -4.50 0.00 -4.05 -4.00 -4.92 8.00 -7.00 10.50 -7.00
1*2Y -10.75 0.50 -9.25 -11.01 -11.93 20.50 -15.50 23.00 -15.50
2*3Y -275 0.00 -2.55 -3.50 -3.97 10.75 -5.50 13.25 -5.50
2*4Y -4.25 0.00 -3.90 -5.05 -5.73 18.00 -8.25 23.50 -8.25
2*5Y -5.75 -0.25 -4.95 -6.36 -6.87 22.75 -10.00 34.00 -10.00
3*4y -1.50 0.00 -135 -1.55 -176 7.50 -3.25 11.25 -3.25
3*5Y -3.00 -0.25 -240 -2.86 -2.90 12.50 -5.25 22.00 -5.25
4*5Y -1.50 -0.25 -1.05 -1.31 -1.13 5.25 -2.25 10.75 -2.25
5*7Y -0.75 0.00 -0.40 -0.60 -0.34 6.25 -175 14.75 -1.75
5*10Y 175 0.00 235 1.96 2.53 14.00 0.50 30.25 0.50
7*10Y 2.50 0.00 275 2.56 2.87 7.75 175 15.75 1.75
10*12Y 1.50 0.00 150 176 1.89 4.50 150 6.75 -0.25
10*15Y 0.75 0.00 0.70 0.36 0.73 6.75 -0.25 12.00 -0.75
10*20Y -7.00 0.00 -7.05 -7.20 -4.92 10.25 -8.00 23.00 -11.00
BOND
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
1y 1332 0.20 1320 1.261 1.297 1918 1136 1.935 1136
1.5Y 1.380 0.00 1.370 1.295 1.305 2113 1122 2113 1.122
2Y 1370 1.00 1353 1.285 1.293 2212 1.089 2.230 1.089
3Y 1335 1.00 1322 1.256 1.253 2.308 0.092 2315 0.092
4Y 1422 0.70 1415 1.328 1.322 2486 1.127 2.502 1.127
5Y 1.405 1.00 1.395 1.318 1.316 2.592 1122 2.602 1.122
7Y 1462 1.10 1.457 1.366 1371 2711 1.163 2.728 1.163
10Y 1470 1.30 1.468 1.379 1.384 2.815 1.170 2.815 1.170
20Y 1.455 3.80 1426 1.341 1.374 2.790 1.146 2.792 1.146
Lv. HYy| Lv. | Al a |
91d CD 1.55 0.00 KTB 110.69 -0.02 110.75 110.77 110.67
[ cALL 1.51 0.00 | kB | 13276 -0.12 133.04 | 13311 | 13273
(1-2Y £¢, 3-10Y 20,258 A|Z7tEH I}
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
1y 4.30 -0.20 5.10 8.14 748 12.25 -9.65 12.25 -17.75
1.5Y -6.25 0.00 -4.50 -0.95 0.17 4.05 -10.60 4.05 -19.10
2Y -10.25 -0.50 -749 -5.28 -4.08 -0.25 -1275 -0.25 -25.15
3Y -9.50 -0.50 -6.92 -5.87 -4.08 92.30 -12.20 92.30 -19.50
4y -19.70 -0.20 -17.53 -14.55 -12.73 -4.50 -21.70 -145 -30.35
5Y -19.50 -0.75 -16.64 -14.91 -13.24 -3.20 -27.25 -2.25 -27.25
7Y -25.95 -0.85 -23.24 -20.28 -19.11 -7.85 -34.75 -7.50 -37.65
10Y -24.25 -1.05 -21.57 -19.06 -17.57 -7.50 -37.50 -7.50 -38.70
20Y -29.75 -3.55 -2440 -22.42 -2146 175 -29.75 175 -48.50

HMUH| Tenor | 1Y Max 1Y Min SPRD x1<gu|
-72,50 1.00 1Y 06500 1.00 1.4550 0.3900 1*2Y —28AOO 0.00
-82.25 1.00 1.5Y 0.4950 1.00 1.3950 1.0400 2*3Y -10.00 0.00
-89.75 0.50 2Y 0.3700 1.00 1.3750 1.0900 2*5Y -16.50 -0.50
-97.00 0.50 3Y 0.2700 1.00 1.4100 0.0450 3*4Y -4.50 -0.50
-100.00 0.00 4Y 0.2250 0.50 1.4600 0.0350 3*5Y -6.50 -0.50
-100.50 0.25 5Y 0.2050 0.50 1.5300 0.0150 4*5Y -2.00 0.00
-92.75 0.25 7Y 0.2750 0.50 1.5750 0.0750 5*7Y 7.00 0.00
-77.75 0.25 10Y 0.4500 0.50 1.7900 0.2550 5*10Y 24.50 0.00

U.S. TREASURY
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Tenor | 1Y Max 1Y Min 3Y Max 3Y Min
2Y 1.6936 0.0126 1.6810 1.7419 1.7580 2.9773 14319 29773 0.5400
10Y 1.7286 0.0053 1.7233 1.7849 1.7971 3.2382 1.4607 3.2382 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 32.36 0.26 3210 38.69 42.10 103.03 17.69 103.03 -117.20
10Y 25.86 -0.77 26.63 31.99 34.01 98.82 8.95 98.82 -29.70

Lv. | T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
IRS 2*10Y -4.00 -0.25 -3.75 -2.25 -2.25 35.75 -9.50 62.75 -9.50
KTB 2*10Y| 10.00 0.30 9.70 11.00 12.00 63.50 4.10 82.90 4.10
UST 2*10Y 3.50 -0.73 4.23 4.30 391 54.43 -23.40 177.00 -23.40
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