/A Tradition
38 233 38l 248 8 38 2500 5 38l 260 & [ECE]
e 20 prehhvta s/ “T501.70] +0.12% | 1088 25-5, 25-11
U.S 2Y 3.8890| -0.4bp |§7I/K{57| 108.82, -0.23
U.S 5Y 3.9790| -1.5bp | 30M 25-2, 25-7
[FEaaeExE o= zd somsms R ELRERE [OEsaE=mar _ |0= /o= SaE U.S10Y 4.3340] -3.2bp |ZIH/HET] 122.62, -0.09
=204 i 95 HEE M ol | 2 = ey Aol sEyTUS 381 DIAIZCH AHIRE|CH/AL2IXIS 50260 SE¢] 2F
=204 g
487| MR 2= 28 BOJ 22 CPI A= 28 20480y 1/15, 2/26, 4/10, 5/28, 7/16, 8/27, 10/22, 11/26
o 28 CPI g_g:' ?E’?Efé?ﬁz Iz R 26-2 38 172U(3) 33 MYSA LA
S 38 MELI/MHIA PMI 01|
o= 28 CPI SO wE0.4%F: B3 26-2 <> 2} 2.5 63USE
7 =1 23-5, 24-5, 15-6, 22-11, 12-5, 5x}: 3/4(%), 6xk: 3/11(F)
=% 28l CPI 23-9, 14-7 77k 3/18(%), 84k 3/25(%)
3 B3 2UIE 3.2 (MEH| +0.1X) |F3 304E 5.0(XMHHH| +0.3X%) 23 3UIE 3.3X(MHH| +0.2X) =1 504 0.8=(XgH| -0.1X) =1 10U 3.0=(MYH| +0.4%) 2™ 1UE 1.25%(M2H| +0.05 |J1 5HS 31X (XMH| (1 20118 0.6 (|
wrae 26— 26-2 25-10 24-11 25-11 x) 9™ 26-3 +0.1%) 26-3 +0.1%) 25-9
33 3(3h 38 42(F) 3% 9(8) 38 13¢(R) 38 16Y(8) 38 20¢(3) 38 232(8) 38 242(2p)
a3 3.030% Sa33] - 3.520% &3] 3.466% a3 3.485% SHa32| : 3.695% a3 2.940% &3] : 3.735% Sa32| : 3.840%
Y =59 a1 a1y Hgdd| Y 59 P 1 2 a1y Zedd| O| X} FE
29.98 2126-2 | 2056-03-10 3.717 1.5 2.94 |59/03340-2903-03 [ 2029-03-03 E 3.604 2.3 (I3 3.340
29.48 21 25-7 | 2055-09-10 3.724 1.7 2.44 |E9102460-2809-03 | 2028-09-03 P 3.540 1.7 O|E 2.460
28.98 =1 25-2 2055-03-10 3.730 1.5 1.94 |52t02690-2803-03 | 2028-03-03 = 3.440 2.6 O|E 2.690
28.48 21 24-8 | 2054-09-10 3.739 1.5 1.44 |E2002940-2709-03 | 2027-09-03 a 3.045 2.7 o|E 2.940
27.98 21 24-2 | 2054-03-10 3.749 1.5 0.94 |S59103430-2703-03 | 2027-03-03 B 2.734 1.5 [E:3 3.430
27.48 21 23-7 | 2053-09-10 3.780 1.5 1.77 |52/02840-2801-02 | 2028-01-02 ol 3.458 2.8 o|E 2.840
26.98 31 23-2 2053-03-10 3.781 1.4 = 1.52 |52t02500-2710-02 | 2027-10-02 E 3.320 2.9 (]E:3 2.500
26.48 231 22-9 | 2052-09-10 3.803 1.4 1.27 |E9/02400-2707-02 | 2027-07-02 2 3.138 2.7 (JE:3 2.400
25.98 23 22-2 | 2052-03-10 3.813 1.4 oF 1.02 |E0102620-2704-02 | 2027-04-02 3 3.032 2.0 O|E 2.620
24.97 23 21-2 | 2051-03-10 3.811 1.4 ) 0.77 |59102700-2701-02 [ 2027-01-02 E 2.741 1.6 (JE:3 2.700
23.97 23120-2 | 2050-03-10 3.814 1.4 M 0.52 |£2/02800-2610-02 [ 2026-10-02 3 2.652 1.0 [E:3 2.800
22.97 2119-2 | 2049-03-10 3.802 1.4 0.27 |E9103200-2607-02 [ 2026-07-02 ) 2.578 0.7 (JE:3 3.200
21.97 =1 18-2 2048-03-10 3.835 1.4 0.95 |S2t02700-2703-01 | 2027-03-09 3t 2.851 1.3 (1]E:3 2.700
20.97 21 17-1 | 2047-03-10 3.855 1.3 0.79 |E92002550-2701-01 | 2027-01-09 E 2.782 1.7 o|E 2.550
19.97 2116-1 | 2046-03-10 3.871 1.3 0.62 |£2002540-2611-01 [ 2026-11-09 [ 2.711 1.0 O|E 2.540
19.47 231 25-9 | 2045-09-10 3.835 1.3 0.46 |E2102270-2609-01 [ 2026-09-09 & 2.620 -0.1 (JE:3 2.270
18.47 | 21 24-10 | 2044-09-10 3.846 1.4 0.29 |=92102280-2607-01 [ 2026-07-09 = 2.624 0.0 O|E 2.280
17.47 23123-9 | 2043-09-10 3.863 1.4 38 17 S0kl S= &0 2.0E2: 26.9.95, 26.10.25, 27.1.28
16.72 21 12-5 | 2042-12-10 3.858 1.4 =g 5.02 | BPIFH1Z26-03 | 2031-03-31 2l 3.923 3.0 =2 1.0
16.47 | 21 22-11 | 2042-09-10 3.857 1.3 Ex] 4.93 | IVIFEH1Z26-02 | 2031-02-28 = 3.903 2.5 2| 1.0
15.47 2121-9 | 2041-09-10 3.878 1.3 FHH 4.85 | 2VUFH1F26-01 | 2031-01-31 2 3.853 2.0 =2 1.0
14.47 23 20-7 | 2040-09-10 3.874 1.2 4.77 | 2VFH1Z25-12 | 2030-12-31 3t 3.866 2.6 2| 1.0
13.47 2119-6 | 2039-09-10 3.834 1.3 4.68 | BRIFH1Z25-11 | 2030-11-30 E 3.855 2.5 =2 1.0
12.47 23118-7 | 2038-09-10 3.852 1.4 =2F 4.60 | BVIFEH1Z25-10 | 2030-10-31 5 3.847 2.6 52| 1.0
11.47 231 17-5 [ 2037-09-10 3.853 1.4 4.52 | IUUFEM1F25-09 | 2030-09-30 E-] 3.836 2.4 52l 1.0
10.47 =1 16-6 | 2036-09-10 3.854 1.4 4.44 | 2IFH1Z25-08 | 2030-08-31 & 3.817 2.4 2| 1.0
9.72 =21 25-11 | 2035-12-10 3.855 1.7 8.21 =271 24-6 2034-06-10 & 1.120 3.4 [E:3 0.750
9.47 21 15-6 | 2035-09-10 3.875 1.8 27t 6.21 271 22-6 2032-06-10 = 0.661 3.6 O|E 1.625
9.21 =1 25-5 2035-06-10 3.875 1.8 4.21 271 20-5 2030-06-10 £ 0.890 3.2 [F:3 1.125
8.72 21 24-13 | 2034-12-10 3.880 2.1 48.49 =3 24-11 2074-09-10 El 3.622 1.5 O|E 2.75
8.21 23124-5 | 2034-06-10 3.897 2.0 504 46.49 =3 22-12 2072-09-10 E 3.635 1.5 OIE 3.5
7.72 =1 13-8 | 2033-12-10 3.872 1.7 44.49 =3 20-10 2070-09-10 & 3.647 1.5 JE:3 1.625
7.72 =3 23-11 | 2033-12-10 3.872 1.7 42.49 =3 18-8 2068-09-10 E | 3.654 1.5 O|E 2.0
7.21 21 23-5 | 2033-06-10 3.855 2.0 0.96 9™ 26-3 2027-03-10 & 3.008 0.7 O|E 2.875
6.72 =21 22-14 | 2032-12-10 3.834 2.1 0.88 217 26-2 2027-02-10 % 2.836 -0.4 O|E 2.75
6.21 21 22-5 | 2032-06-10 3.811 2.3 0.79 21T 26-1 2027-01-10 o 2.805 -0.3 JE:3 2.75
5.71 23 11-7 | 2031-12-10 3.809 2.4 oz 0.71 9| 25-12 2026-12-10 = 2.698 0.0 [E:3 2.5
a2 |57 23 21-11 | 2031-12-10 3.810 2.4 0.63 oI 25-11 2026-11-10 3t 2.673 0.0 JE:3 2.5
5.21 =31 21-5 2031-06-10 3.800 2.4 0.54 2|3 25-10 2026-10-10 B 2.620 0.0 [F:3 2.375
q | 4.9 23 26-3 | 2031-03-10 3.782 2.7 0.46 oI 25-9 2026-09-10 = 2.511 0.0 JE:3 2.25
4.71 21 10-7 | 2030-12-10 3.812 2.4 0.38 915 25-8 2026-08-10 [ 2.516 0.0 [E:3 2.25
4.7 23120-9 | 2030-12-10 3.817 2.4 - - v -~ o3 -~ &9 - - -
4.46 23 25-8 | 2030-09-10 3.802 1.7
4.21 23120-4 | 2030-06-10 3.769 1.9 Eonk] 2.64 | 2.73 2.832 3.039 3.475 3.555 3.749 3.782 | 3.834 3.855
3.96 =21 25-3 | 2030-03-10 3.749 1.9 RIFLE 2.656 | 2.763 | 2.842 3.043 3.488 3.654 3.753 3.923 0 0
3.71 23 09-5 | 2029-12-10 3.708 1.9 MBS 2.803 | 2.884 | 2.972 3.173 3.779 3.93 3.961 4.057 | 4.048 4.11
3.71 2119-8 | 2029-12-10 3.707 1.9 HER=H 2.742 | 2.799 | 2.867 3.072 3.625 3.737 3.791 3.94 | 3.929 3.981
3.46 =21 24-7 2029-09-10 3.680 2.0 E4MAAA 2.814 | 2.885 | 2.967 3.163 3.729 3.88 3.917 4.013 | 4.009 4.061
3.21 2119-4 | 2029-06-10 3.619 2.0 S5 AA+ 2.865 | 2.935 3.03 3.21 3.817 3.981 4.025 4.139 | 4.151 4.252
2.96 2324-1 | 2029-03-10 3.600 2.0 A 2.808 | 2.871 2.933 3.103 3.648 3.781 3.815 3.977 | 3.949 4.182
2.71 =21 18-10 | 2028-12-10 3.555 2.2 2 2.808 | 2.871 2.933 3.103 3.648 3.781 3.819 3.984 | 3.973 4.209
2.71 21 25-10 | 2028-12-10 3.555 2.3 SHMAAA 2.829 | 2.897 | 2.963 3.154 3.696 3.869 3.911 4.063 | 4.061 4.282
2.46 2123-6 | 2028-09-10 3.525 2.0 SHMAA+ 2.851 | 2.922 | 2.994 3.2 3.778 3.94 3.984 4.139 | 4.135 4.363
2.21 2118-4 | 2028-06-10 3.498 2.1 FH=FAA+ 2.968 | 3.01 3.082 3.35 3.952 4.105 4.108 4.144 | 4.386 5.226
2.21 23 25-4 | 2028-06-10 3.495 2.0 FH=FHAAD 2.991 | 3.03 3.099 3.367 3.984 4.172 4.184 4.334 | 4.61 5.398
1.96 2108-2 | 2028-03-10 3.473 2.8 FH=FAA- 3.012 | 3.064 | 3.149 3.426 4.058 4.25 4.283 4.424 | 4.819 5.622
1.96 231 23-1 | 2028-03-10 3.473 2.8 FHEFHA+ 3.264 | 3.458 | 3.581 3.782 4.531 5.024 5.315 5.558 | 5.719 6.316
1.96 2126-1 | 2028-03-10 3.475 2.9 SRSAAAA | 2.941 | 3.001| 3.068 3.313 3.86 3.981 4.014 4.12 | 4.113 4.353
1.71 =3 24-12 | 2027-12-10 3.395 0.5 SEEAAA+ | 2.997 | 3.055 3.14 3.386 3.941 4.079 4.106 4.204 | 4.216 4.638
1.71 23 17-7 | 2027-12-10 3.395 0.5 SEZAHAA0 | 3.033 | 3.081| 3.166 3.421 3.971 4.119 4.148 4.271 | 4.313 4.979
1.46 231 25-6 | 2027-09-10 3.185 5.5 SRZAAA- 3.06 | 3.108 3.2 3.456 4.02 4.168 4.215 4.372 | 4.509 5.341
1.46 21 22-8 | 2027-09-10 3.185 5.2 SERSARIA+ 3.114 | 3.176 | 3.315 3.599 4.294 4.543 4.736 5.056 | 5.199 5.921
1.21 2317-3 | 2027-06-10 3.130 1.5 SERZAA0 3.209 | 3.291 3.457 3.757 4.479 4.815 5.098 5.498 | 5.652 6.383
1.21 2124-4 | 2027-06-10 3.130 1.5 SEREAHA- 3.438 | 3.537 | 3.727 4.024 4.829 5.276 5.594 6.086 | 6.177 6.894
0.96 2307-3 | 2027-03-10 3.039 3.0 — 1D 7D 15D M 3M 1Y
0.96 =23 22-1 | 2027-03-10 3.039 3.0 2.57 2.61 2.66 2.7 2.82 2.83
0.96 =1 25-1 | 2027-03-10 3.039 3.0 Y 559 =9 s LT ZH| (bp)
0.71 =2316-8 | 2026-12-10 2.832 0.3 27.03.10 =3 25-1 2,284 f‘l‘ﬁ‘f 30Y-10Y -14.30 -0.6
0.71 23 23-10 | 2026-12-10 2.832 0.0 ool 27.03.10 =3 07-3 2,000 - 10Y-3Y 30.10 -1.1
0.46 21 21-7 | 2026-09-10 2.730 0.4 =& 27.03.10 ilzl%'iu 1,500
0.46 =1 24-9 | 2026-09-10 2.730 0.4 28.03.10 1 23-1 -300 L3
021 | =116-3 |2026-06-10  2.640 0.4 271210 =2 24-12 579 SCif=2I0} L2#S Bond Desk T
0.21 =1 23-4 | 2026-06-10 2.640 0.4 27.09.10 =3 25-6 -1,850
SHE/HF 232 6021-5852 Ab BHAA 6021-5865
RS Hys 6021-5860 HE] R E) 6021-5875
L] R 6021-5850 QI ECE] 6021-5856
QIE NE 6021-5875




