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wS |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
6M 1.4800 1.75 1.4445 1.4186 14298 1.9125 1.3575 1.9125 1.2875
M 14575 0.25 1.4305 1.3920 1.3783 1.9125 1.2925 1.9125 1.2500
1Y 14350 -0.75 14120 1.3674 1.3386 1.9200 1.2225 1.9200 1.2200
1.5Y 14150 -1.75 1.3925 1.3363 1.2856 1.9675 1.1350 2.0250 1.1350
2Y 1.3950 -2.25 1.3690 1.3051 1.2400 2.0200 1.0700 2.1150 1.0700
3Y 1.3925 -2.00 1.3665 1.2960 1.2118 2.1100 1.0150 2.2225 1.0150
4Y 1.3950 -2.00 1.3685 1.2965 1.2012 2.1750 0.9875 2.2950 0.9875
5Y 1.4000 -2.00 1.3715 1.2980 1.1935 2.2150 0.9775 2.3400 0.9775
7Y 14025 -2.00 1.3730 1.2988 1.1888 2.2600 0.9725 2.3950 0.9725
10Y 14300 -2.00 1.4030 1.3303 1.2157 2.3300 0.9925 24850 0.9925
12y 1.4475 -1.75 1.4185 1.3450 1.2321 2.3700 1.0125 25225 1.0125
15Y 14425 -2.00 14155 1.3385 1.2206 2.3975 0.9925 2.5400 0.9925
20Y 1.3650 -2.00 1.3425 1.2641 1.1449 24275 0.9125 2.5600 0.9125
6*9M -2.25 -1.50 -140 -2.66 -5.15 8.50 -9.00 12.50 -9.00
9*12M -2.25 -1.00 -1.85 -2.46 -3.98 5.25 -7.00 10.50 -7.00
1*2Y -4.00 -1.50 -4.30 -6.23 -9.85 15.00 -15.50 23.00 -15.50
2*3Y -0.25 0.25 -0.25 -091 -2.83 9.00 -5.50 13.25 -5.50
2*4Y 0.00 0.25 -0.05 -0.86 -3.88 15.50 -8.25 21.75 -8.25
2*5Y 0.50 0.25 0.25 -0.71 -4.65 19.50 -10.00 27.50 -10.00
3*4y 0.25 0.00 0.20 0.05 -1.06 6.50 -3.25 9.50 -3.25
3*5Y 0.75 0.00 0.50 0.20 -1.83 11.00 -5.25 18.75 -5.25
4*5Y 0.50 0.00 0.30 0.15 -0.77 5.00 -2.25 9.25 -2.25
5*7Y 0.25 0.00 0.15 0.08 -047 5.25 -175 14.00 -175
5*10Y 3.00 0.00 315 323 2.22 12.25 0.50 29.50 0.50
7*10Y 2.75 0.00 3.00 315 2.69 7.50 175 15.50 175
10*12Y 1.75 0.25 1.55 1.48 1.64 4.00 1.25 6.75 -0.25
10*15Y 1.25 0.00 1.25 0.82 0.49 6.75 -0.25 11.25 -0.75
10*20Y -6.50 0.00 -6.05 -6.61 -7.08 10.25 -8.00 16.75 -11.00
BOND
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
1y 1416 0.00 1409 1.347 1.284 1918 1136 1.935 1136
1.5Y 1485 0.00 1463 1.386 1.309 2.039 1122 2113 1122
2Y 1510 0.00 1475 1.389 1301 2.120 1.089 2.230 1.089
3Y 1.557 0.00 1.504 1.400 1.273 2.192 0.092 2315 0.092
4Y 1.665 0.00 1.612 1.492 1.365 2.365 1.127 2.502 1.127
5Y 1.685 0.00 1.630 1.498 1.360 2472 1122 2.602 1.122
7Y 1.786 0.00 1733 1.601 1431 2.600 1163 2.728 1163
10Y 1.837 0.00 1.777 1.639 1.454 2.677 1.170 2.815 1.170
20Y 1.795 0.00 1.747 1.627 1433 2.670 1.146 2.792 1.146
Lv. ]| Lv. | Al a |
91d CD 1.49 3.00 KTB 109.96 0.14 109.80 109.96 109.64
[ cALL 1.25 1.00 | kB | 12881 021 12845 | 128.84 | 127.82
(1-2Y £¢, 3-10Y 20,258 A|Z7tEH I}
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
1y 1.90 -0.75 0.26 2.05 547 12.25 -9.65 12.25 -17.75
1.5Y -7.00 -1.75 -7.03 -4.93 -233 4.05 -10.60 4.05 -19.10
2Y -11.50 -2.25 -10.64 -8.34 -6.11 -0.25 -1275 -0.25 -25.15
3Y -16.45 -2.00 -13.75 -10.36 -6.15 92.30 -1645 92.30 -19.50
4y -27.00 -2.00 -24.37 -19.59 -16.38 -4.50 -27.00 -145 -30.35
5Y -28.50 -2.00 -25.81 -19.99 -16.65 -3.20 -28.50 -2.25 -28.50
7Y -38.35 -2.00 -36.02 -30.18 -24.23 -7.85 -3835 -7.50 -3835
10Y -40.70 -2.00 -37.44 -30.83 -23.80 -7.50 -40.70 -7.50 -40.70
20Y -43.00 -2.00 -40.49 -36.30 -28.85 175 -43.00 175 -48.50

HedH| Tenor | 1Y Max 1Y Min SPRD x1<gu|
-58,50 5.25 1Y 08500 4.50 14550 0.3900 1*2Y —5AOO 0.50
-58.50 6.75 1.5Y 0.8300 5.00 1.3950 1.1250 2*3Y -0.50 0.00
-59.50 7.25 2Y 0.8000 5.00 1.3750 1.1550 2*5Y -2.00 0.50
-59.75 7.00 3Y 0.7950 5.00 1.4100 0.0450 3*4Y -0.50 0.50
-60.50 7.50 4y 0.7900 5.50 1.4600 0.0350 3*5Y -1.50 0.50
-62.00 7.50 5Y 0.7800 5.50 1.5300 0.0150 4*5Y -1.00 0.00
-57.25 7.00 7Y 0.8300 5.00 1.5750 0.0750 5*7Y 5.00 -0.50
-44.50 7.00 10Y 0.9850 5.00 1.7800 0.2550 5*10Y 20.50 -0.50

U.S. TREASURY

(83 YR 7|F HaH)

Tenor | 1Y Max 1Y Min 3Y Max 3Y Min
2Y 1.6285 0.0483 1.5802 1.5600 1.5279 2.9773 1.3841 29773 0.5500
10Y 1.8621 0.0832 1.7789 1.7156 1.6894 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 11.85 4.83 7.02 10.80 7.79 103.03 7.02 103.03 -108.00
10Y 2.51 832 -5.81 -244 -4.06 98.82 -5.81 98.82 -26.00

Lv. | T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
IRS 2*10Y 3.50 0.25 3.25 175 3.50 31.00 -9.50 56.50 -9.50
KTB 2*10Y| 3270 0.00 32.70 28.80 28.00 55.70 4.10 74.30 4.10
UST 2*10Y| 2336 349 19.87 15.56 16.15 3715 -23.40 159.00 -23.40
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