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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 1.6850 1.00 1.6920 1.7000 1.6524 0.0000 0.0000 IRS 6M -45,25 0.00 1y 12300 -2.00 0.0000 0.0000 1*2Y 1750 -0.50
oM 1.7500 1.00 1.7640 1.7645 1.7300 0.0000 0.0000 0.0000 oM -50.50 0.00 1.5Y 1.3300 250 0.0000 0.0000 2*3Y 15.00 0.00
1Y 1.8325 1.50 1.8435 1.8368 1.8059 0.0000 0.0000 0.0000 1y 5250 0.00 2y 14050 250 0.0000 0.0000 2*5Y 32.00 0.00
1.5Y 1.9475 175 1.9560 1.9393 1.9025 0.0000 0.0000 0.0000 1.5Y 4975 0.00 3y 1.5550 250 0.0000 0.0000 3*ay 10.50 0.00
2y 2.0250 2.00 2.0325 2.0125 19717 0.0000 0.0000 0.0000 2y 4775 0.00 ay 1.6600 250 0.0000 0.0000 3*5Y 17.00 0.00
3y 2.1225 2.00 2.1240 2.0948 2.0533 0.0000 0.0000 0.0000 3y 4725 0.00 5Y 1.7250 250 0.0000 0.0000 4*5Y 6.50 0.00
4y 2.1850 175 2.1795 2.1426 2.1056 0.0000 0.0000 0.0000 ay 4450 0.00 7Y 1.8000 -2.00 0.0000 0.0000 5+7Y 750 050
5Y 2.2250 1.50 2.2185 2.1795 2.1403 0.0000 0.0000 0.0000 5Y -36.00 0.00 10Y 1.9450 -1.00 0.0000 0.0000 5+10Y 22.00 1.50
7Y 2.2650 1.25 2.2545 2.2149 2.1765 0.0000 0.0000 0.0000 7Y
10Y 23300 1.25 23140 2.2695 2.2303 0.0000 0.0000 0.0000 0¥ u.s. TREASURY (32 99 7|F MYH|)
12y 23725 1.25 23580 23095 2.2669 0.0000 0.0000 0.0000 12Y Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 23875 1.25 23730 23234 22770 0.0000 0.0000 0.0000 15Y 2y 2.0614 0.0085 2.0529 2.0439 2.0437 0.0000 0.0000 ).S. TREASUR|  2v
20Y 2.4050 125 2.3885 2.3288 2.2785 0.0000 0.0000 0.0000 20Y 10Y 2.6504 -0.0083 2.6587 2.6278 25871 0.0000 0.0000 0.0000 10Y
6*9M 650 0.00 7.20 6.45 777 0.00 0.00 IRSSPRD | 6*9M U.S. TREASURY - KTB (33 99 7|F MUl
9*12M 8.25 050 7.95 7.23 758 0.00 0.00 0.00 9*12M Tenor Lv. HUH| T-1 T-2 T-3 1V Max | 1Y Min | 3YMax | 3Y Min
172y 19.25 050 18.90 17.58 16.58 0.00 0.00 0.00 12 2y -6.46 -2.65 -3.81 -5.81 -10.83 0.00 000 | TREASURY- 2y
2*3Y 975 0.00 9.15 8.23 8.15 0.00 0.00 0.00 237 10Y -046 233 1.87 1.08 479 0.00 0.00 0.00 10Y
2*4Y 16.00 -0.25 14.70 13.01 1339 0.00 0.00 0.00 244Y
2*5Y 20.00 -0.50 18.60 16.70 16.85 0.00 0.00 0.00 2*5Y Lv. HYUH| T1 T-2 T3 1Y Max | 1Y Min | 3YMax | 3Y Min
3*4Y 6.25 -0.25 555 479 523 0.00 0.00 0.00 344y IRS 2*10Y | 3050 -0.75 31.25 2775 25.50 0.00 0.00 SPRD | IRS 2*10Y
3*5Y 1025 -0.50 945 847 8.70 0.00 0.00 0.00 3*5Y KTB 2*10Y| 5290 -2.00 54.90 51.50 4830 0.00 0.00 0.00 KTB 2*10Y
4*5Y 4.00 -0.25 3.90 3.69 347 0.00 0.00 0.00 4°5Y UST 2*10Y| 5890 -168 60.58 58.39 54.34 0.00 0.00 0.00 UST 2*10Y
5+7Y 4.00 -0.25 3.60 354 362 0.00 0.00 0.00 547Y
5410V | 1050 -0.25 955 9.00 9.01 0.0 0.00 0.0 5+10Y
7*10Y 650 0.00 595 546 539 0.00 0.00 0.00 7+10Y IRS
10*12Y 425 0.00 440 4.00 3.65 0.00 0.00 0.00 10%12Y 06M COE
10*15Y 575 0.00 5.90 539 466 0.00 0.00 0.00 10*15Y 09M Tenor
10*20Y 7.50 0.00 745 592 482 0.00 0.00 0.00 10%20Y o1y
1.5Y
BOND 02y
Tenor Lv. HUH| 5MA 20MA 60MA 1YMax | 1Y Min | 3YMax | 3Y Min 03y |11.75
1y 1.816 050 1.830 1.832 1.833 0.000 0.000 0.000 YE 04y |17.75/1825/19
1.5Y 2.000 110 2012 2,002 1.996 0.000 0.000 0.000 15YE 05Y |22/2225/225/235/ 245
2y 2126 3.50 2128 2.105 2.092 0.000 0.000 0.000 E 07y SPRD
3y 2.205 330 2197 2157 2136 0.000 0.000 0.000 3y 0y 365
4y 2375 3.00 2367 2323 2.296 0.000 0.000 0.000 ay 12Y
5Y 2465 230 2451 2393 2351 0.000 0.000 0.000 5y 15Y
7Y 2593 1.60 2.580 2514 2479 0.000 0.000 0.000 7Y 20Y
10Y 2.655 1.50 2637 2562 2,530 0.000 0.000 0.000 10Y 3y 565
20Y 2.608 110 2.580 2522 2498 0.000 0.000 0.000 20Y e
Lv. H| Lv. HYd| Al i |
91d €D 165 0.00 KTB 107.69 | -0.08 107.72 | 107.74 | 107.68 u| T1 T-2 T3 T4 T5 T6
CALL 1.50 1.00 LKTB 120.13 -0.06 119.85 | 12024 | 119.65 Hepsg 34 -118 191 139 165 153 88 108
2 o 21,684 29l | -33513 55,197 47,815 57,661 38,386 31,285 48,373
(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 1.65 1.00 135 051 275 0.00 000 NDSWAPSH 1y
1.5y -5.25 0.65 -5.62 -6.24 -9.32 0.00 0.00 0.00 15Y 0222 M40 10EQA Sctoz of | Sst (AL 21 10 YA Hxloz RRELHL) 10 M20| QA QSE0{ =29l
;z ‘_18?-2150 i:g jgé Zié _.132.'3002 888 ggg ggg gz 9| Uj47} SYUE|D OFAIOHE O|2-32|7 S2tsBIN FHES SIS, HEE AETUE T} SHEY Hek
4y -19.00 -1.25 -1877 -18.06 -19.03 0.00 0.00 0.00 ay O L e
5Y -24.00 -0.80 2321 -21.38 2111 0.00 0.00 0.00 5y = Arma dEol T d B2 o5 AR As 270D S == R ==El=s + e
7Y -32.80 035 -32.59 2991 -30.22 0.00 0.00 0.00 7Y LHEE AHEE B7I20| ZAXBN &5 SO
10Y -32.50 -0.25 -32.28 -29.29 -29.92 0.00 0.00 0.00 10Y
20Y -20.30 0.15 -19.15 -19.35 -21.91 0.00 0.00 0.00 20Y CRS= ME| S}2t opzt.




