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Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 1.5000 0.50 14855 1.4708 1.4406 1.5275 1.2875 27575 1.2875 -54,25 0.00 1y 1A1100 0.50 1.3300 0.7650 1%2Y sAoo -1.00
oM 1.5825 0.50 1.5620 1.5356 14923 1.5825 1.2500 2.7900 1.2500 -58.50 0.00 1.5Y 1.1550 0.50 1.1750 0.8100 2*3Y 9.00 0.00
1y 1.6525 0.50 1.6290 16011 1.5434 1.6525 1.2200 2.8150 1.2200 -60.75 -0.50 2y 1.1900 -0.50 1.2250 0.7950 2*5Y 26.50 0.00
1.5V 1.7400 0.50 17175 1.6840 16131 1.7400 1.1900 2.8725 1.1900 -59.50 -0.50 3y 1.2800 -0.50 1.3150 0.7350 3*4Y 9.50 0.00
2Y 1.7975 0.00 1.7785 1.7430 1.6653 1.7975 1.1675 29350 1.1675 -55.00 -0.50 4y 1.3750 -0.50 1.3800 0.6900 3*5Y 17.50 0.00
3y 1.8750 0.00 1.8595 1.8265 1.7462 1.8750 1.1550 3.0650 1.1550 -51.25 0.00 5Y 1.4550 -0.50 1.4600 0.6600 4*5Y 8.00 0.00
4y 1.9250 0.00 1.9120 18776 1.7993 1.9250 1.1575 3.1875 1.1575 -45.00 1.00 7Y 1.5650 0.50 1.5650 0.6550 5*7Y 11.00 1.00
5Y 1.9675 -0.50 1.9575 1.9191 1.8413 1.9725 1.1575 3.3050 1.1575 -35.75 1.00 10Y 1.7250 0.50 1.7250 0.6300 5*10Y 27.00 1.00
7Y 2.0150 -0.50 2.0080 1.9694 1.8971 2.0250 1.1675 34625 1.1675
10Y 2.0825 -0.50 2.0805 2.0456 1.9784 2.1050 1.2125 3.6250 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 2.1150 -0.50 21130 20781 2.0103 21375 1.2150 3.6575 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 21275 -0.50 21255 2.0901 20212 2.1500 1.2150 3.6675 1.2150 2y 1.5711 2.89 1.5422 1.5379 1.4970 1.7169 0.5600 1.7169 0.2600
20Y 2.1425 -0.25 2.1385 2.0998 2.0358 21575 1.2150 3.8075 1.2150 10Y 23441 439 2.3002 2.3046 22778 2.6060 1.3600 3.0300 1.3600
6*9M 8.25 0.00 7.65 6.49 5.16 8.25 -5.75 8.25 -6.00 U.S. TREASURY - KTB (3t2 e 7|F MYH|)
9*12M 7.00 0.00 6.70 6.55 512 7.00 -3.50 7.00 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 14.50 -0.50 14.95 14.19 12.19 16.50 -5.50 16.50 -5.50 2y -0.2809 439 -0.3248 -0.3221 -0.3450 0.1019 -0.7050 0.1019 -2.6400
2*3Y 7.75 0.00 8.10 8.35 8.09 9.00 -1.75 15.00 -1.75 10Y -0.0479 5.19 -0.0998 -0.1004 -0.1122 0.4740 -0.2446 0.4740 -1.1700
2*4Y 1275 0.00 13.35 13.46 13.40 15.25 -1.75 28.25 -1.75
2*5Y 17.00 -0.50 17.90 17.61 17.60 21.00 -1.75 39.25 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
3*4Y 5.00 0.00 5.25 511 531 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 2850 -0.50 29.00 30.25 31.25 4150 2.75 70.25 2.75
3*5Y 9.25 -0.50 9.80 9.26 9.51 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 54.00 0.70 53.30 54.50 54.80 68.70 11.80 90.00 11.80
4*5Y 425 -0.50 455 415 420 6.25 -0.25 11.75 -0.25 UST 2*10Y| 7730 1.50 75.80 76.67 78.08 135.50 41.06 264.00 41.06
5*7Y 475 0.00 5.05 5.03 5.58 10.50 0.25 16.25 0.25
5410V | 1150 0.0 1230 1265 1370 2225 375 3225 375
7*10Y 6.75 0.00 7.25 7.63 813 12.75 3.00 16.75 3.00 IRS 6Y 99
10*12Y 3.25 0.00 3.25 3.25 3.20 5.25 -0.25 7.75 -0.25 06M oDD
10*15Y 450 0.00 450 445 428 7.75 -0.75 15.00 -0.75 09M [57.75/58 Tenor
10%20Y 6.00 0.25 5.80 541 5.74 11.00 -11.00 31.00 -11.00 o1y
15Y [7225/7275/73
BOND 02y [785 6M*1Y 1525
Tenor Lv. | 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03y 6M*15Y 2375
1y 1659 0.50 1641 1579 1.508 1723 1237 2.750 1.237 04Y 1°2Y 145
1.5Y 1767 -0.80 1.764 1.720 1.642 1775 1232 2.890 1232 05Y 1*3Y 2225
2y 1.852 -1.50 1.851 1.806 1728 1.867 1.225 2.990 1.225 07Y SPRD  [2*3Y 75/775
3y 1932 -1.40 1.924 1.882 1.806 1.946 1.200 3.120 1.200 10Y 2*4Y 1275
4y 2,087 -1.00 2,081 2.039 1.940 2.101 1232 3.340 1232 12Y
5Y 2.140 -0.50 2127 2,079 2.009 2.145 1217 3.430 1217 15Y
7Y 2.305 -0.50 2.299 2.263 2191 2318 1.270 3.590 1.270 20Y
10Y 2392 -0.80 2393 2.366 2.305 2418 1355 3.750 1355 1 10
20Y 2.386 -0.40 2.385 2363 2.346 2430 1430 3.943 1430 @
Lv. HYy| Lv. HYd| Al i |
91d €D 138 0.00 KTB 108,53 0.04 10850 | 10856 | 108.50 u| T1 T2 T3 T4 T-5 T-6
[ cAL | 122 0.00 LKTB | 122.74 0.06 12273 122.87 12271 BEEE: 110 7 -34 144 50 106 143 122 85
2 o | 33,290 92l | -21,025 54,315 20,020 34,760 37,780 39,535 30,060
BOND SWAP SPRD (1-2Y S0 3-10Y 20, 25¢ AI7IH7} UHEF 7|F
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y -0.65 0.00 -1.24 218 3.59 9.00 -17.75 11.50 -17.75 0K 22, 150 2EQ A Htdoz Z2| 2oL 2 MIF 04Tt SUL MM MZE 22| S5H2 ob.
1.5Y -2.70 1.30 -4.67 -3.58 -2.93 240 -19.10 8.75 -19.10
- S MU S -+ B RO B SR
; : ] ] K ] . | . o o= oA e - ~ - .
4y -16.20 1.00 -16.92 -16.10 -14.07 -3.20 -30.35 3.25 -30.35 B712 AT HIOH B 2207171 BEBA L 5Y77p<| :am 45, 247 T =R, SY o1y T2k 32 SR
5Y -17.25 0.00 -16.95 -15.99 -16.76 -2.25 -27.25 455 -27.25
7Y -29.00 0.00 -29.14 -29.40 -29.36 7.50 -37.65 -3.75 -37.65 CRS, 32| 2Z Ot 87| 8422 32| 88 28 =917l
10Y -30.95 030 -31.29 -32.00 -32.67 -12.95 -38.70 -6.25 -38.70 7|OtAtSALRE FEAS G S AL 2 2otk LS FF1 CRS F2| &E0| O[0X|Xt £ 2@ 20| ZOE 7H5-d0| M7|%
20Y -24.35 0.15 -24.63 -26.29 -31.07 -16.45 -48.50 -145 -48.50 BN 2ot 22| ko thef ZEsut




