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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 1.7025 0.75 1.6980 1.6966 1.6216 1.7025 1.2925 2.6875 1.2875 -45,25 0.00 1y 13000 -2.50 1.6200 0.7650 1%2Y 1750 1.50
oM 1.7675 1.25 1.7550 1.7531 1.7030 1.7675 1.2600 27225 1.2500 -50.50 0.00 1.5Y 1.3800 -2.50 1.6600 1.0350 2*3Y 13.50 0.50
1y 1.8325 1.25 1.8205 1.8189 1.7801 1.8350 1.2375 27675 1.2200 -52.50 0.00 2Y 14750 -1.00 1.6950 0.9850 2*5Y 24.50 1.00
1.5V 1.9300 2.00 1.9135 1.9079 1.8754 1.9375 1.2050 2.8425 1.1900 -4975 0.00 3y 1.6100 -0.50 1.7550 0.8550 3*4Y 6.00 -0.50
2Y 1.9975 1.75 1.9840 1.9695 1.9434 20175 1.1900 2.9200 1.1675 -4775 0.00 4y 1.6700 -1.00 1.8000 0.8400 3*5Y 11.00 0.50
3y 20775 2.00 2.0630 2.0385 20242 21075 1.1850 3.0575 1.1550 -47.25 0.00 5Y 1.7200 0.00 1.8500 0.8350 4*5Y 5.00 1.00
4y 21275 2.00 2.1080 20823 20763 2.1600 1.1825 31725 1.1575 -44.50 0.00 7Y 1.7750 0.00 1.8950 0.8050 5*7Y 5.50 0.00
5Y 2.1650 225 2.1460 21153 21108 2.1900 1.1825 3.2750 1.1575 -36.00 0.00 10Y 1.9000 -0.50 2.0150 0.7900 5*10Y 18.00 -0.50
7Y 2.2050 2.50 21835 21470 21478 2.2300 1.1850 34350 1.1675
10Y 2.2600 2.50 2.2375 21975 22016 2.2850 1.2200 3.5975 1.2125 u.S. TREASURY (3t2 Y 7| M YH|)
12Y 2.3000 2.50 2.2745 22344 2.2359 2.3200 1.2225 3.6300 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 23125 2.50 2.2870 22484 2.2455 23275 1.2225 36375 1.2150 2y 1.9643 0.0041 1.9602 1.9518 1.9355 1.9643 0.6460 1.9643 0.2800
20Y 2.3150 2.50 2.2880 2.2473 22474 2.3250 1.2225 3.7850 1.2150 10Y 24804 0.0030 24774 24527 2.4500 2.6060 14520 3.0300 1.3600
6*9M 6.50 0.50 5.70 5.65 8.13 12.50 -3.50 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 6.50 0.00 6.55 6.58 7.72 10.50 -2.25 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 16.50 0.50 16.35 15.06 16.33 2075 -4.75 2075 -5.50 2y -11.07 -0.89 -10.18 -1292 -13.65 10.19 -70.50 10.19 -264.00
2*3Y 8.00 0.25 7.90 6.90 8.08 11.00 -1.00 14.50 -1.75 10Y -5.66 -1.90 -3.76 -7.73 -5.50 47.40 -24.46 47.40 -98.50
2*4Y 13.00 0.25 12.40 11.28 13.29 18.00 -0.75 27.75 -1.75
2*5Y 16.75 0.50 16.20 14.58 16.74 2125 -0.75 38.50 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
3*4Y 5.00 0.00 450 438 521 7.75 -0.25 14.00 -0.50 IRS 2*10Y | 26.25 0.75 25.50 26.50 25.00 41.50 3.00 68.25 2.75
3*5Y 8.75 0.25 8.30 7.68 8.66 14.00 -0.25 25.00 -0.50 KTB 2*10Y| 46.20 0.90 4530 44.90 4330 68.70 12.50 89.00 11.80
4*5Y 3.75 0.25 3.80 3.30 345 6.25 0.00 11.25 -0.25 UST 2*10Y| 5161 -0.11 5172 50.09 5145 135.50 41.06 264.00 41.06
5*7Y 4.00 0.25 3.75 3.17 3.70 10.50 0.25 16.00 0.25
5410V | 950 025 915 823 9.08 2225 375 3225 375
7*10Y 5.50 0.00 5.40 5.05 5.38 12.75 3.00 16.75 3.00 IRS
10*12Y 4.00 0.00 3.70 3.69 343 425 -0.25 7.75 -0.25 06M |69.75 DD
10*15Y 5.25 0.00 495 5.09 439 5.75 -0.75 15.00 -0.75 09M Tenor
10*20Y 5.50 0.00 5.05 498 458 7.50 -11.00 31.00 -11.00 01y [8225
15Y [91.25
BOND 02y 5*10Y 9.5
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 6*9*12M FLY 0.0
1y 1811 1.00 1.809 1.837 1.817 1.885 1252 2.720 1.237 04Y 4*5Y 35
1.5V 1.977 0.70 1.980 1.980 1.970 2037 1.240 2.820 1.232 05y |155,1575
2y 2,075 1.30 2,073 2071 2.063 2.165 1.225 2.920 1.225 07Y SPRD
3y 2.130 3.80 2120 2.105 2.109 2206 1.210 3.050 1.200 10Y
4y 2.290 1.20 2.285 2.255 2.267 2.360 1237 3.280 1232 12Y
5Y 2.355 1.80 2.346 2313 2318 2.420 1.225 3.410 1217 15Y
7Y 2478 2.00 2464 2433 2447 2,552 1.281 3.563 1.270 20Y
10Y 2537 2.20 2,516 2478 2.499 2607 1.367 3.750 1.355
20Y 2.535 2.50 2.503 2457 2470 2572 1.442 3.943 1430 BRS
Lv. HYy| Lv. HYd| Al i |
91d €D 166 0.00 KTB 107.90 | -0.05 107.94 | 107.96 | 107.88 u| T1 T-2 T3 T4 T5 T6
[ calL 1.50 0.00 | kB | 12113 -0.26 12131 | 12137 | 121.09 Hepdg 91 -16 107 104 111 76 0 4
2 o | 36,910 212 | 5004 31,906 30,057 25,829 20,776 0,000 10,235
(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 2.15 0.25 117 -1.76 -3.66 9.00 -17.75 11.00 -17.75
1.5Y -4.70 1.30 -6.63 -7.24 -9.49 240 -19.10 7.25 -19.10 SO 227 AL opzh 7§0lo] 3 ZRM S-S 8K Ak 747710| Dy =3t G|Ct 30H S Q&0 LSt HEt: Xt
2y -7.75 0.45 -8.90 -10.17 -1191 -1.35 -25.15 6.50 -25.15
3Y -5.25 -1.80 -5.74 -6.65 -8.45 475 -19.50 11.00 -19.50 _ 4 _ o il orl = o
4y -16.25 0.80 -17.72 -17.23 -19.05 -3.20 -30.35 2.00 -30.35 NLRS BTN S 7= 2EIRE =M 3 QBOl S22 0 Zotx] Qof H20] S E 2010 RS ofoff AseH &
5Y -19.00 0.45 -19.98 -19.81 -20.67 -2.25 -27.25 455 -27.25 e
7Y -27.30 0.50 -28.09 -28.60 -29.89 -7.50 -37.65 -3.75 -37.65
10Y -27.70 0.30 -27.83 -28.06 -29.78 -12.95 -38.70 -6.25 -38.70 CRS= 5@t 72 HQlsh LIMX| HHO| A T2t 3h2t o
20Y -22.00 0.00 -21.54 -20.96 -2223 -14.75 -48.50 -1.45 -48.50




