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wS |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
6M 1.4825 0.25 1.4775 14714 1.4502 1.9125 1.3575 1.9125 1.2875
M 1.4600 0.50 1.4490 1.4496 1.4087 1.9125 1.2925 1.9125 1.2500
1Y 1.4400 0.75 14265 1.4309 13772 1.9200 1.2225 1.9200 1.2200
1.5Y 14100 1.00 1.3950 1.4073 1.3361 1.9675 1.1350 2.0250 1.1350
2Y 1.3750 0.75 1.3630 1.3843 1.2986 2.0175 1.0700 2.1150 1.0700
3Y 1.3575 0.50 1.3515 1.3835 1.2812 2.0775 1.0150 2.2225 1.0150
4Y 1.3475 0.75 1.3445 1.3846 1.2753 2.1250 0.9875 2.2950 0.9875
5Y 1.3400 1.00 1.3380 1.3875 1.2708 2.1625 0.9775 2.3400 0.9775
7Y 1.3350 1.75 1.3320 1.3881 1.2675 2.2050 0.9725 2.3950 0.9725
10Y 1.3600 2.00 1.3540 14166 1.2956 2.2675 0.9925 24850 0.9925
12Y 1.3525 2.25 1.3495 1.4268 1.3094 2.3050 1.0125 2.5225 1.0125
15Y 1.3300 2.25 1.3325 1.4189 1.2998 2.3250 0.9925 2.5400 0.9925
20Y 1.2100 2.00 1.2145 1.3230 12171 2.3400 0.9125 2.5600 0.9125
6*9M -2.25 0.25 -2.85 -2.18 -4.15 7.25 -9.00 12.50 -9.00
9*12M -2.00 0.25 -2.25 -1.88 -3.15 5.25 -7.00 10.50 -7.00
1*2Y -6.50 0.00 -6.35 -4.66 -7.86 14.00 -15.50 23.00 -15.50
2*3Y -175 -0.25 -115 -0.08 -1.74 7.75 -5.50 13.25 -5.50
2*4Y -275 0.00 -1.85 0.04 -233 13.00 -8.25 21.75 -8.25
2*5Y -3.50 0.25 -2.50 0.32 -278 18.00 -10.00 27.25 -10.00
3*4y -1.00 0.25 -0.70 0.11 -0.59 6.00 -3.25 9.25 -3.25
3*5Y -175 0.50 -135 0.40 -1.04 11.00 -5.25 18.00 -5.25
4*5Y -0.75 0.25 -0.65 0.29 -045 5.00 -2.25 9.00 -2.25
5*7Y -0.50 0.75 -0.60 0.06 -0.32 5.25 -175 12.50 -175
5*10Y 2.00 1.00 1.60 291 248 12.25 0.50 26.75 0.50
7*10Y 2.50 0.25 2.20 2.85 2.81 7.50 175 14.25 1.75
10*12Y -0.75 0.25 -045 101 138 4.00 -1.00 6.75 -1.00
10*15Y -3.00 0.25 -2.15 0.23 042 6.75 -3.25 11.00 -3.25
10*20Y -15.00 0.00 -13.95 -9.36 -7.85 9.75 -16.00 16.50 -16.00
BOND
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
1y 0.000 -143.60 1438 1420 1340 1918 1136 1.935 1136
1.5Y 0.000 -147.10 1476 1474 1.376 2012 1122 2113 1.122
2Y 0.000 -146.70 1479 1.489 1374 2.062 1.089 2.230 1.089
3Y 0.000 -146.70 1477 1.505 1.366 2127 0.092 2315 0.092
4Y 0.000 -154.00 1.551 1.604 1452 2.244 1.127 2.502 1.127
5Y 0.000 -154.00 1.551 1.616 1.450 2.370 1122 2.602 1.122
7Y 0.000 -162.20 1.647 1.719 1.534 2492 1.163 2.728 1.163
10Y 0.000 -168.00 1713 1.775 1.568 2.585 1170 2.815 1.170
20Y 0.000 -162.10 1427 1.691 1.524 2.565 0.705 2.792 0.705
Lv. HYy| Lv. | Al a |
91d CD 1.53 0.00 KTB 110.27 0.04 110.23 110.29 110.12
[ cALL 1.28 -1.00 | kB | 130.24 -0.16 13044 | 13054 | 130.04
(1-2Y £¢, 3-10Y 20,258 A|Z7tEH I}
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
1y 144.00 144.35 27.59 8.20 5.97 144.00 -9.65 144.00 -17.75
1.5Y 141.00 148.10 2142 0.70 -173 141.00 -10.60 141.00 -19.10
2Y 137.50 14745 18.02 -3.06 -5.23 137.50 -12.95 137.50 -25.15
3Y 135.75 147.20 17.03 -4.67 -6.25 135.75 -1645 135.75 -19.50
4y 134.75 154.75 1037 -13.91 -15.28 134.75 -27.00 134.75 -30.35
5Y 134.00 155.00 9.72 -1476 -1547 134.00 -28.50 134.00 -28.50
7Y 133.50 163.95 142 -2447 -24.13 133.50 -3835 133.50 -3835
10Y 136.00 170.00 -1.62 -26.96 -24.65 136.00 -40.70 136.00 -40.70
20Y 121.00 164.10 7.29 -28.39 -28.16 121.00 -48.45 121.00 -48.50

HMUH| Tenor | 1Y Max 1Y Min SPRD x1<gu|
-69,00 4.25 1Y 07500 5.00 1.4550 0.3900 1*2Y —17AOO -2.00
-77.00 3.00 1.5Y 0.6400 4.00 1.3950 1.1850 2*3Y 0.50 -0.50
-79.50 2.25 2Y 0.5800 3.00 1.3750 1.1850 2*5Y -1.50 -1.00
-77.25 2.00 3Y 0.5850 2.50 1.4100 0.0450 3*4Y -0.50 0.00
-76.75 1.75 4y 0.5800 2.50 1.4600 0.0350 3*5Y -2.00 -0.50
-77.50 1.00 5Y 0.5650 2.00 1.5300 0.0150 4*5Y -1.50 -0.50
-70.50 1.25 7Y 0.6300 3.00 1.5750 0.0750 5*7Y 6.50 1.00
-58.50 0.50 10Y 0.7750 2.50 1.7800 0.2550 5*10Y 21.00 0.50
U.S. TREASURY (= FYY 7|1F M eH|)
Tenor | 1Y Max 1Y Min 3Y Max 3Y Min
2Y 1.6153 0.0046 1.6107 1.5777 1.5899 2.9773 1.3841 29773 0.5500
10Y 1.7731 -0.0026 1.7757 1.7491 1.7860 3.2382 1.4607 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 161.53 147.16 14.37 1137 10.89 161.53 7.02 161.53 -108.00
10Y 17731 167.74 9.57 831 6.10 177.31 -5.81 177.31 -24.46
Lv. | T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
IRS 2*10Y -1.50 1.25 -2.75 -275 -0.25 29.00 -9.50 5275 -9.50
KTB 2*10Y 0.00 -21.30 21.30 20.20 24.40 55.50 0.00 68.70 0.00
UST 2*10Y 15.78 -0.72 16.50 17.14 19.61 34.56 -23.40 151.00 -23.40
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