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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 1.8525 0.50 1.8540 1.8673 1.8365 19125 14125 2.2475 1.2875 -48,00 1.00 1y 13500 1.00 1.6200 0.8900 1%2Y -13Aoo 0.50
oM 1.8450 0.50 1.8465 1.8541 1.8420 19125 14550 2.1975 1.2500 -53.25 150 1.5Y 1.2850 150 1.6600 0.9050 2*3Y -2.50 0.00
1y 1.8300 0.00 1.8335 1.8365 1.8415 1.9200 1.5000 2.1825 1.2200 -57.25 150 2y 1.2200 150 1.6950 0.9200 2*5Y -3.00 0.00
1.5Y 1.8175 0.00 1.8190 1.8154 1.8425 2.0250 15550 2.1925 1.1900 -57.25 150 3y 11950 150 1.7550 0.9850 34y -0.50 0.00
2y 1.7925 0.00 1.7990 1.7874 1.8379 2.1150 1.6000 22175 11675 -57.50 150 4y 11900 150 1.8000 1.0700 3*5Y -0.50 0.00
3y 17675 0.00 1.7770 17613 1.8356 2.2225 1.6750 2.2800 11550 -57.50 175 5Y 11900 150 1.8500 1.0400 4*5Y 0.00 0.00
4y 1.7650 0.00 17715 1.7566 1.8457 2.2950 1.6900 2.3600 11575 -52.50 175 7Y 12500 150 1.8950 1.0950 547Y 6.00 0.00
5Y 1.7650 -0.25 1.7730 17551 1.8558 2.3400 1.6825 24375 11575 4375 175 10v 13850 150 2.0500 1.2600 510Y 19.50 0.00
7Y 1.7750 -0.25 17830 1.7654 1.8754 2.3950 1.7000 2.5500 11675
10y 1.8225 -0.25 1.8305 1.8125 1.9305 2.4850 17525 2.6950 12125 u.sS. TREASURY (32 AU 7|F )
12y 1.8500 -0.25 1.8565 1.8361 1.9562 2.5225 1.7750 2.7675 12150 Tenor HQUH| 1¥Max | 1YMin | 3YMax | 3Y Min
15Y 1.8625 -0.50 1.8710 1.8515 1.9647 2.5400 1.7950 2.8450 12150 2y 2.5829 -0.0040 2.5869 2.6201 2.6201 2.9773 1.2620 2.9773 0.3100
20Y 1.8225 -0.25 1.8275 1.8084 1.9449 2.5600 1.7500 2.9925 12150 10Y 2.7458 0.0070 27388 27856 2.7856 3.2382 2.0387 3.2382 13600
6*9M -0.75 0.00 -0.75 -131 0.55 12.50 -2.25 12.50 -6.00 U.S. TREASURY - KTB (3= FAY 7|F MY
9*12M -1.50 -0.50 -130 -176 -0.05 10.50 -3.00 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
1*2Y 375 0.00 -345 -491 035 23.00 -6.75 23.00 -6.75 2y 75.89 -11 76.99 78.81 78.51 103.03 -53.43 103.03 -187.00
2*3Y -2.50 0.00 -2.20 -261 -0.23 13.25 -4.25 13.25 -4.25 10Y 75.98 1.60 74.38 75.56 77.36 98.82 -24.46 98.82 -63.50
2*4Y 275 0.00 275 -3.08 078 21.75 475 23.50 -4.75
2*5Y -2.75 -0.25 -2.60 -3.23 178 27.25 -5.50 34,00 -5.50 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y -0.25 0.00 -0.55 -0.46 1.00 8.50 -1.00 11.25 -1.00 IRS 2*10Y |  3.00 -0.25 3.25 4.00 3.50 42.50 -0.25 62.75 -0.25
3*5Y -0.25 -0.25 -0.40 -061 201 14.00 -1.50 22.00 -1.50 KTB 2*10Y| 16.20 -1.60 17.80 19.80 17.70 63.50 8.50 82.90 8.50
4*5Y 0.00 -0.25 0.15 -0.15 1.01 6.00 -0.75 10.75 -0.75 UST 2*10Y| 16.29 1.10 15.19 16.55 16.55 85.87 8.46 191.00 8.46
547Y 1.00 0.00 1.00 1.03 197 7.25 0.00 14.75 0.00
540y | 575 0.00 5.75 5.74 748 1625 400 3075 375
7*10Y 4.75 0.00 4.75 471 551 9.50 4.00 16.75 3.00 IRS 8y 79.5/80
10*12Y 275 0.00 2.60 2.36 2.57 4.50 2.00 7.75 -0.25 06M oD
10*15Y 4.00 -0.25 4.05 3.90 342 6.75 2.00 15.00 -0.75 09M Tenor
10*20Y 0.00 0.00 -0.30 -041 1.44 10.25 -1.50 31.00 -11.00 o1y |83
1.5Y
02y 12y 375
Tenor Lv. HQUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03Y  |76/76.25/76.5/76.75 13y 65
1y 1.814 0.20 1.812 1.802 1.845 1935 1451 2.153 1237 04y 2*10y -3.25
1.5Y 1.832 0.10 1.834 1.833 1.882 2113 1.585 2.185 1232 05Y 45 025
2y 1.824 0.70 1.827 1.829 1.883 2.230 1675 2.230 1225 o7y SPRD [5*10 55
3y 1.800 0.30 1.806 1.806 1.864 2315 1737 2315 1.200 10Y
a4y 1.865 0.00 1.877 1.877 1.946 2.502 1.849 2.502 1232 12y
5Y 1.867 -0.20 1.881 1.876 1952 2.602 1.825 2.602 1217 15Y
7Y 1976 -0.50 1.988 1971 2.040 2.728 1913 2.728 1270 20y
10y 1.986 -0.90 2.000 1976 2.079 2.815 1923 2.862 1355 3y 19.5
20Y 2,037 -1.30 2,043 1.998 2.058 2.792 1910 3.042 1430 @
Lv. ]| Lv. | Al a |
91d CD 1.86 0.00 KTB 109.29 -0.01 109.30 | 109.33 | 109.26 u| T1 T2 T3 T-4 T-5 T-6
CALL 178 1.00 LKTB 127.05 0.05 127.10 127.19 126.88 Hepeg 116 A 21 95 75 94 103 116 147
2 o | 33,194 9 gl | -2029 35,223 16,060 24,205 51,818 34,637 38,558
(1-2Y £¢, 3-10Y 20,258 A|Z7tEH I}
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 1.60 -0.20 219 346 -0.34 6.75 -11.20 9.00 -17.75 2K 22|, 2EQ §7|StH 5 SEA. HE Syl
1.5Y -145 -0.10 -1.46 -172 -3.94 040 -15.60 2.50 -19.10
2y -3.15 -0.70 276 -4.15 -4.54 -0.25 -18.30 0.50 -25.15 RS, 259 Q=1 = 02,
3y -3.25 -0.30 -2.94 -4.45 -2.86 2.55 -13.50 475 -19.50
a4y -10.00 0.00 -10.59 -12.00 -10.00 -4.50 -25.00 2.00 -30.35 RS, H 217t 32| At
5Y -10.20 -0.05 -10.76 -12.12 -9.58 -3.20 -27.25 455 -27.25 e TEeE e
7Y -20.10 0.25 -20.50 -20.55 -16.42 -7.85 -35.15 -470 -37.65
10y -16.35 0.65 -16.95 -16.32 -14.83 -7.50 -37.50 -7.50 -38.70
20Y 2145 1.05 -21.59 -18.97 -11.32 175 -34.95 175 -48.50




