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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 1.6975 0.50 1.6875 1.6939 1.6833 1.7200 1.2925 2.6800 1.2875 -55,75 -1.25 1y 12750 -0.50 1.6200 0.7650 1%2Y 2A05 0.00
oM 1.7650 0.75 1.7535 1.7628 1.7503 1.8025 1.2750 2.7075 1.2500 -62.25 -2.00 1.5Y 1.3400 -0.50 1.6600 0.9150 2*3Y 2.05 0.00
1y 1.8325 0.75 1.8195 1.8370 1.8212 1.8850 1.2625 2.7450 1.2200 -64.00 -1.75 2y 14150 0.00 1.6950 0.8850 2*5Y 21.50 1.50
1.5Y 1.9625 1.50 1.9405 1.9556 1.9205 2.0050 1.2500 2.8100 1.1900 -66.50 -1.25 3y 1.5100 1.00 1.7550 0.8550 3*4Y 7.00 0.50
2y 2.0550 175 2.0295 2.0400 1.9907 2.1000 1.2325 2.8850 1.1675 -67.50 -1.50 4y 1.5800 1.50 1.8000 0.8400 3*5Y 12.00 0.50
3y 2.1750 2.25 2.1460 2.1468 20773 22175 1.2250 3.0275 1.1550 -68.25 -1.75 5Y 1.6300 1.50 1.8500 0.8350 4*5Y 5.00 0.00
4y 2.2550 3.00 2.2220 22155 21334 2.2950 1.2250 3.1450 1.1575 -64.50 -2.25 7Y 1.7350 1.50 1.8950 0.8050 5+7Y 10.50 0.00
5Y 23125 3.25 2.2750 22614 21717 2.3400 1.2250 3.2400 1.1575 -59.00 -2.25 10Y 1.8850 2.50 2.0150 0.7900 5+10Y 25.50 1.00
7Y 2.3800 375 23385 23134 22121 23925 1.2350 3.3800 1.1675
10Y 24750 475 24230 23833 22716 24750 1.2675 3.5250 12125 U.S. TREASURY (= AAY 7|F FH|)
12Y 25125 475 24605 24223 23100 25125 1.2725 3.5600 12150 Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 2.5300 475 24780 24380 23226 2.5300 1.2725 3.5825 1.2150 2y 2.0814 0.0164 2.0650 2.1054 2.1256 2.1649 0.7300 2.1649 0.2800
20Y 2.5475 475 24955 2.4550 23275 2.5475 1.2625 3.7325 1.2150 10Y 2.8602 0.0045 2.8557 2.8284 28372 2.8602 1.5300 3.0300 1.3600
6*9M 6.75 0.25 6.60 6.89 6.70 12.50 -2.50 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 6.75 0.00 6.60 743 7.09 10.50 -1.75 10.50 -4.25 Tenor Lv. HYUH| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
1*2Y 22.25 1.00 21.00 20.30 16.95 22.75 -3.75 22.75 -5.50 2y -12.06 0.44 -12.50 -8.16 -3.14 10.19 -70.50 10.19 -264.00
2*3Y 12.00 0.50 11.65 10.68 8.66 13.25 -0.75 14.25 -1.75 10Y 482 -4.05 8.87 8.04 12.52 47.40 -24.46 47.40 -98.50
2*4Y 20.00 1.25 19.25 17.55 14.27 21.75 075 27.75 -175
2*5Y 25.75 1.50 24.55 2214 18.10 27.25 -0.75 38.50 -1.75 Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
3*4Y 8.00 0.75 7.60 6.88 561 8.50 0.00 14.00 -0.50 IRS 2*10Y | 42.00 3.00 39.00 38.75 37.00 4250 3.50 68.25 2.75
3*5Y 1375 1.00 12.90 11.46 9.44 14.00 0.00 25.00 -0.50 KTB 2*10Y| 61.00 3.30 57.70 56.10 55.50 68.70 12.50 89.00 11.80
4*5Y 575 0.25 530 459 3.83 6.25 0.00 11.25 -0.25 UST 2*10Y| 77.88 -1.19 79.07 72.30 7116 135.50 41.06 264.00 41.06
5*7Y 6.75 0.50 6.35 5.20 4.04 10.50 0.75 15.25 0.25
510V | 1625 150 1480 1219 999 2225 425 3075 375
7*10Y 9.50 1.00 8.45 6.99 5.95 12.75 3.25 16.75 3.00 IRS
10*12Y 3.75 0.00 3.75 3.90 3.84 450 -0.25 7.75 -0.25 06M oD
10*15Y 5.50 0.00 5.50 5.48 5.10 6.00 -0.75 15.00 -0.75 09M Tenor
10%20Y 7.25 0.00 7.25 718 5.59 7.50 -11.00 31.00 -11.00 o1y
15Y [9525/955
BOND 02y 2*5Y 255 /2575
Tenor Lv. M| S5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min (13 16.25 /17 2*9Y 38
1y 1.875 1.40 1.854 1.837 1.836 1.885 1.297 2.720 1.237 04y 2*10Y 40
1.5Y 2,079 1.10 2.053 2,025 2.000 2,079 1302 2.820 1232 05y [29.25 7*10Y 9.25
2y 2.202 1.20 2.180 2.162 2.107 2.230 1.295 2.920 1.225 07Y SPRD
3y 2.305 1.80 2.274 2242 2161 2.306 1.250 3.050 1.200 10Y  |445
4y 2454 2.50 2.420 2410 2319 2.496 1310 3.280 1232 12Y
5Y 2.569 3.40 2.525 2.507 2.389 2.602 1.270 3.410 1217 15Y
7Y 2715 4.00 2.665 2.639 2517 2.728 1357 3.563 1.270 20Y
10Y 2812 450 2761 2713 2,576 2812 1.424 3.750 1355
20Y 2.759 2.90 2722 2.655 2.538 2.759 1457 3.943 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.65 0.00 KTB 107.47 -0.08 107.55 | 107.56 | 107.47 u| T1 T2 T3 T-4 T-5 T-6
[ cALL 1.50 0.00 | kB | 118.80 -042 119.10 119.14 118.78 Halsg 142 A -26 168 194 136 162 130 133
2 o | 38,152 o2 | -24176 62,328 59,750 32,260 45,602 30,285 31,390
(1-2Y §9t 3-10Y =1, 258 A|7tH7}
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y -4.25 -0.65 -3.45 -0.05 -1.47 9.00 -17.75 11.00 -17.75 2% 22, AL opzt
1.5y -11.65 0.40 -11.29 -6.96 -7.99 240 -19.10 7.00 -19.10 OF UNEZ ) 2 2% HO|X| &S, 21 52 1X550020] MO§E 2.55%, LO§E 2.54%0] &
2y -14.70 0.55 -15.01 -12.21 -11.58 -1.35 -25.15 5.50 -25.15 SE0l obi = Do Apam
N -13.00 045 -12.82 -9.49 -8.39 475 -19.50 8.75 -19.50 SFS0 M FOIATAN SEl S55 7HH
4y -19.90 0.50 -19.76 -19.40 -18.60 -7.00 -30.35 2.00 -30.35
IRS, 32| 4%. 72 AgmY.
5Y -25.65 -0.15 -25.02 -24.57 -21.70 -2.25 -27.25 455 -27.25
7Y -33.50 -0.25 -3267 -3251 -30.49 -11.50 -37.65 -3.75 -37.65 3Y 7t BRSO, 25V, 259V, 2" 10Y,710Y S9| A E 27t XHH22 AYAS.
10Y -33.70 0.25 -33.76 -33.00 -30.43 -12.95 -38.70 -7.00 -38.70
20Y -21.15 1.85 -22.61 -19.98 -21.10 -14.75 -48.50 -145 -48.50 CRS, BICI2 0| 90| 3Y O|AF 270N 22| Al Op2t




