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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 14325 0.00 14340 1.4199 14107 1.5925 1.2875 27575 1.2875 -63,00 -0.50 1y 08950 -1.00 1.4000 0.7650 1%2Y 6Aoo -1.00
oM 14825 0.00 14805 14631 14501 1.5500 1.2500 2.7900 1.2500 -66.75 -1.25 1.5Y 0.9250 -1.50 1.2850 0.8100 2*3Y 8.50 0.00
1y 1.5250 -0.50 1.5260 1.5056 1.4890 1.5625 1.2200 2.8150 1.2200 -68.75 -1.75 2Y 0.9550 -2.00 1.2250 0.7950 2*5Y 25.50 1.50
1.5V 1.5925 -0.25 1.5935 1.5694 1.5458 1.6150 1.1900 2.8725 1.1900 -68.75 -1.75 3y 1.0400 -2.00 1.3150 0.7350 3*4Y 10.00 1.00
2Y 1.6425 -0.25 1.6425 1.6199 1.5886 1.6700 1.1675 29350 1.1675 -64.75 -0.75 4y 1.1400 -1.00 1.3750 0.6900 3*5Y 17.00 1.50
3y 1.7275 -0.25 1.7290 1.7014 1.6612 1.7600 1.1550 3.0650 1.1550 -62.00 -0.50 5Y 1.2100 -0.50 1.4350 0.6600 4*5Y 7.00 0.50
4y 1.7875 -0.25 1.7860 1.7555 1.7130 1.8125 1.1575 3.1875 1.1575 -62.75 -0.75 7Y 1.2650 -0.50 1.4500 0.6550 5*7Y 5.50 0.00
5Y 1.8300 0.00 1.8260 1.7993 1.7568 1.8600 1.1575 3.3050 1.1575 -60.00 -0.50 10Y 1.3800 -0.50 1.9050 0.6300 5*10Y 17.00 0.00
7Y 1.8925 0.25 1.8855 1.8604 1.8177 1.9250 1.1675 34625 1.1675
10Y 1.9800 0.00 1.9750 1.9494 1.9064 2.0250 1.2125 3.6250 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 20125 0.25 2.0055 1.9811 1.9381 2.0650 1.2150 3.6575 1.2150 Tenor HUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 2.0275 0.25 2.0190 1.9894 1.9439 2.0575 1.2150 3.6675 1.2150 2y 1.3136 1.19 1.3017 1.3343 1.3505 1.7169 0.5600 1.7169 0.2000
20Y 2.0500 0.25 2.0415 2.0065 1.9537 2.0700 1.2150 3.8075 1.2150 10Y 21957 0.69 21888 22272 22746 2.6060 1.3600 3.0300 1.3600
6*9M 5.00 0.00 4.65 433 3.94 5.25 -6.00 5.25 -6.50 U.S. TREASURY - KTB (3t2 e 7|F MYH|)
9*12M 4.25 -0.50 4.55 4.25 3.90 475 -4.00 475 -5.75 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 1175 0.25 11.65 1143 9.95 12.75 -5.50 16.25 -8.75 2y -0.3914 1.89 -0.4103 -0.3977 -0.3695 0.1019 -0.7720 0.1019 -2.6400
2*3Y 8.50 0.00 8.65 8.15 7.26 9.00 -1.75 15.00 -1.75 10Y 0.1213 -0.69 0.1282 0.1048 0.0274 0.1282 -0.4740 1.2400 -0.4740
2*4Y 14.50 0.00 14.35 13.56 1245 15.25 -1.75 28.25 -1.75
2*5Y 1875 0.25 18.35 17.94 16.82 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 6.00 0.00 570 541 5.19 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 3375 0.25 33.50 33.50 32.75 4150 2.75 70.25 2.75
3*5Y 10.25 0.25 9.70 9.79 9.56 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 6120 0.70 60.50 60.00 58.20 68.70 11.80 90.00 11.80
4*5Y 425 0.25 4.00 438 437 6.25 -0.25 11.75 -0.25 UST 2*10Y| 8821 -0.50 88.71 89.29 9241 135.50 41.06 264.00 41.06
5*7Y 6.25 0.25 5.95 6.11 6.10 10.50 0.25 16.25 0.25
5410V | 1500 0.00 1490 1501 1497 2225 375 3225 375
7*10Y 8.75 -0.25 8.95 8.90 8.87 12.75 3.00 16.75 3.00 IRS Lv.
10*12Y 3.25 0.25 3.05 3.18 3.17 5.50 -0.25 7.75 -0.25 06M oDD
10*15Y 475 0.25 440 4.00 3.75 8.00 -0.75 15.00 -0.75 09M |48 4825 Tenor
10%20Y 7.00 0.25 6.65 571 473 11.25 -11.00 31.00 -11.00 01y [525 5275
1.5Y
BOND 02y 9*12/4.5
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 72.5 4*5/04
1y 1.505 -1.10 1.509 1.449 1.444 1723 1237 2.750 1.237 04Y [785 7875 4%5/4.25
1.5Y 1.642 -1.30 1.656 1.584 1.565 1.768 1232 2.890 1232 o5y [83
2y 1.705 -0.70 1718 1.670 1.644 1.830 1.225 2.990 1.225 07Y SPRD
3y 1782 -0.90 1.801 1763 1720 1.831 1.200 3.120 1.200 10Y
4y 1902 -0.90 1.915 1.880 1.844 1.975 1232 3.340 1232 12y |05
5Y 2.000 -0.50 2.007 1.968 1921 2,032 1217 3.430 1217 15Y
7Y 2.186 -0.10 2.186 2.145 2.109 2221 1.270 3.590 1.270 20Y
10Y 2317 0.00 2314 2273 2.230 2332 1.355 3.750 1.355
20Y 2.390 0.30 2375 2343 2314 2430 1430 3.943 1430 BRS
Lv. HYy| Lv. HYd| Al i |
91d CD 139 0.00 KTB 109.13 0.02 109.16 | 109.17 | 109.13 u| T1 T2 T3 T-4 T-5 T-6
[ cAL | 121 0.00 LKTB | 123.70 -0.01 123.93 123.95 123.70 BEEE: 56 74 -13 69 9% 46 46 78 136
2 o | 12,085 22l | -5908 17,993 28,605 18,930 18,930 19,191 25,814
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 2.00 0.60 174 5.64 447 9.00 -17.75 13.00 -17.75 IRSE CH7|2S SAOZ FHME SZ2S egs) ZEBIANE 2. 2K M 20| Otk ZHMZS HO|CH7t OFX|Shoj| WX BHA A=
1.5Y -4.95 1.05 -6.27 -1.46 -1.89 240 -19.10 9.00 -19.10 BEHUS K& RS 22| &S WX QICHF ME0)| T M 229 Hol
2y -6.25 0.45 -7.53 -5.01 -5.55 -1.35 -25.15 9.00 -25.15 Al o|x= Sofe of of = = g% ololo
3y 545 0.65 724 617 -5.90 475 -19.50 11.00 -19.50 OpE0f 31 FE2 2|7t O|YXICHE @30l H2h7t Aol QICt7t F717t Lh2® 445 A7t S AL
4y -1145 0.65 -12.90 -12.46 -13.08 -3.20 -30.35 425 -30.35 — ASE HYHOZ 82 017 12 = SX|SH S Q5D T Helv|t HESIEY
5Y -17.00 0.50 -18.08 -16.85 -16.41 -2.25 -27.25 6.25 -27.25 == = 8 TEMNEESE BTL To wT SCeEX®
7Y -29.35 0.35 -30.09 -28.43 -29.12 -7.50 -37.65 1.75 -37.65
10Y -33.70 0.00 -33.90 -32.37 -3233 -12.95 -38.70 6.00 -38.70
20Y -34.00 -0.05 -33.33 -33.66 -35.99 -13.95 -48.50 -1.25 -48.50




