& 3T
{RiFESMCEIR 1%

& NEX LEER#mEE

Ar el CTETE AR € rtar sty Mooy 8eobing.

[2026-06-10]
AT N ZE T AR 6.8130, 8 F— 5 HEFF 17 AN 3.

WIS H WS iEER, ATM 71, B E—R S HABKAK, 1w 5 1.85/1.875/1.9, 2w A 1.925, 1m &AC 1.95, 2m &A% 2.15, 3m 38
2.375, 6m &AL 2.775/2.78/2.8, 9m AT 3.075/3.08/3.1, 1y AL 3.275/3.28/3.3,

BF 51 (25d) , 1m %2 0.0785, 2m %22 0.09, 3m J%3Z 0.095, 1y %32 0.175.

RR 7T (25d) , 1m B3 0.025, 3m f%32-0.03, 1y f%35-0.125.
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ATM Traded Changes

iw 1.0/4.0 1.85/1.875/1.9

2w 1.0/4.0 1.925

1s 1.0/3.0 1.95

2s 1.0/3.0 2.15

3s 2.0/4.0 2.375

6s 2.0/4.0 2.775/2.78/2.8

9s 2.0/5.0 3.075/3.08/3.1

ly 2.0/5.0 3.275/3.28/3.3

2y 2.0/5.0

3y 2.0/5.0
25d RR Trade changes

1s -0.3/0.1 0.025

2s -0.3/0.1

3s -0.2/0.1 -0.03

6s -0.2/0.1

9s -0.2/0.1

ly -0.2/0.1 -0.125

25d FLY Traded changes

lw 0.0/0.15

1s 0.0/0.15 0.0785
2s  0.05/0.15 0.09
3s  0.05/0.2 0.095

6s 0.05/0.2
9s 0.05/0.25

ly 0.05/0.25 0.175
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