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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 1.7075 0.50 1.7000 1.6973 1.6255 1.7075 1.2925 2.6875 1.2875 -45,25 0.00 1y 13050 0.50 1.6200 0.7650 1%2Y 16Aoo -1.50
oM 1.7750 0.75 1.7605 1.7544 1.7068 1.7750 1.2650 2.7225 1.2500 -50.50 0.00 1.5Y 1.3850 0.50 1.6600 1.0200 2*3Y 13.00 -0.50
1y 1.8400 0.75 1.8255 1.8206 1.7840 1.8400 1.2425 2.7675 1.2200 -52.50 0.00 2y 1.4650 -1.00 1.6950 0.9700 2*5Y 23.50 -1.00
1.5Y 1.9400 1.00 1.9200 1.9108 1.8794 1.9400 12150 2.8425 1.1900 -49.75 0.00 3y 1.5950 -1.50 1.7550 0.8550 3*4Y 5.50 -0.50
2y 20125 1.50 1.9910 1.9735 1.9476 2.0175 1.2000 2.9200 11675 -47.75 0.00 4y 1.6500 -2.00 1.8000 0.8400 3*5Y 10.50 -0.50
3y 2.0950 175 20715 2.0429 2.0283 2.1075 11975 3.0575 1.1550 -47.25 0.00 5Y 1.7000 -2.00 1.8500 0.8350 4*5Y 5.00 0.00
4y 2.1450 175 2.1190 2.0866 2.0804 2.1600 11975 3.1725 11575 -44.50 0.00 7Y 1.7450 -3.00 1.8950 0.8050 5*7Y 450 -1.00
5Y 2.1850 2.00 2.1575 2.1198 21148 2.1900 1.2025 3.2750 11575 -36.00 0.00 10Y 1.8700 -3.00 2.0150 0.7900 5*10Y 17.00 -1.00
7Y 2.2250 2.00 2.1960 21518 21516 2.2300 1.2100 3.4350 1.1675
10Y 2.2825 2.25 2.2515 2.2021 2.2050 2.2850 1.2500 3.5975 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 23225 2.25 2.2895 22391 2.2395 23225 1.2525 3.6300 1.2150 Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 23350 2.25 23020 22533 22491 23350 1.2525 3.6375 1.2150 2y 1.9767 0.0124 1.9643 1.9602 1.9518 1.9767 0.6460 1.9767 0.2800
20Y 23375 2.25 2.3035 2.2524 2.2508 23375 1.2525 3.7850 1.2150 10Y 2.5553 0.0749 24804 24774 24527 2.6060 1.5020 3.0300 1.3600
6*9M 6.75 0.25 6.05 571 8.13 12.50 -3.25 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 6.50 0.00 6.50 6.63 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 17.25 0.75 16.55 15.29 16.36 20.75 -4.50 20.75 -5.50 2y -11.33 -0.26 -11.07 -10.18 -12.92 10.19 -70.50 10.19 -264.00
2*3Y 8.25 0.25 8.05 6.94 8.08 11.00 -1.00 14.50 -1.75 10Y -1.47 419 -5.66 -3.76 -7.73 47.40 -24.46 47.40 -98.50
2*4Y 13.25 0.25 12.80 1131 13.28 18.00 -0.75 27.75 -1.75
2*5Y 17.25 0.50 16.65 14.63 16.72 21.25 -0.75 38.50 -1.75 Lv. HUH| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
3*4Y 5.00 0.00 475 438 5.20 7.75 0.00 14.00 -0.50 IRS 2*10Y | 27.00 0.75 26.25 25.50 26.50 4150 3.50 68.25 2.75
3*5Y 9.00 0.25 8.60 7.69 8.65 14.00 0.00 25.00 -0.50 KTB 2*10Y| 48.00 1.80 46.20 4530 4490 68.70 12.50 89.00 11.80
4*5Y 4.00 0.25 3.85 331 3.44 6.25 0.00 11.25 -0.25 UST 2*10Y| 57.86 6.25 51.61 51.72 50.09 135.50 41.06 264.00 41.06
5*7Y 4.00 0.00 3.85 3.20 3.68 10.50 0.75 16.00 0.25
5410V | 975 025 940 824 9.03 2225 4.00 3225 375
7*10Y 575 0.25 5.55 5.04 5.34 12.75 3.00 16.75 3.00 IRS
10*12Y 4.00 0.00 3.80 3.70 3.45 425 -0.25 7.75 -0.25 06M oD
10*15Y 5.25 0.00 5.05 511 441 5.75 -0.75 15.00 -0.75 09M Tenor
10%20Y 5.50 0.00 5.20 5.03 458 7.50 -11.00 31.00 -11.00 01y [84
15Y [9375/9
BOND 02y 1*5y 345
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03y |8 7*8y 175
1y 1811 0.00 1.808 1.835 1.820 1.885 1252 2.720 1.237 04y 510y 95
1.5Y 1.980 0.30 1978 1.981 1.974 2037 1.240 2.820 1232 05Y |17.25/175/185
2y 2.090 1.50 2,076 2073 2.067 2.165 1.225 2.920 1.225 07Y SPRD
3y 2152 2.20 2128 2.108 2113 2.206 1212 3.050 1.200 10Y
4y 2317 2.70 2.293 2.259 2271 2.360 1.242 3.280 1232 12Y
5Y 2387 3.20 2.356 2318 2322 2.420 1.240 3.410 1217 15Y
7Y 2,510 3.20 2477 2437 2.450 2,552 1300 3.563 1.270 20Y
10Y 2,570 3.30 2,531 2482 2.502 2.607 1.390 3.750 1355
20Y 2,535 0.00 2,516 2461 2472 2572 1451 3.943 1430 @
Lv. HYy| Lv. HYd| Al a |
91d €D 166 0.00 KTB 107.84 | -0.06 107.90 | 107.90 | 107.83 u| T1 T-2 T3 T4 T5 T6
[ cALL 1.50 0.00 | LkTB | 120.80 -0.33 12110 | 12112 | 120.80 Hepdg 101 A 10 91 107 104 111 76 0
2 o | 32,135 92 | -4775 36,910 31,906 30,057 25,829 20,776 0,000
(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 2.90 0.75 179 -148 -3.58 9.00 -17.75 11.00 -17.75
1.5Y -4.00 0.70 -5.78 -7.07 -9.46 240 -19.10 7.25 -19.10 KBS 22| AL, HE AE|TY. 20K 302 AAS O] XE7|OH ZHA|
2y -7.75 0.00 -8.50 -9.96 -11.91 -1.35 -25.15 6.50 -25.15
5Y -20.20 -1.20 -19.87 -19.84 -20.73 -2.25 -27.25 455 -27.25
7Y -28.50 -1.20 -28.06 -28.55 -29.87 7.50 -37.65 -3.75 -37.65 CRSE 19 723 Moot 25 ot
10Y -28.75 -1.05 -27.99 -28.01 -29.73 -12.95 -38.70 -6.25 -38.70
20Y -19.75 2.25 -21.25 -20.86 -22.14 -14.75 -48.50 -145 -48.50




