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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 1.6900 1.50 1.6865 1.6961 1.6805 1.7200 1.2925 2.6800 1.2875 -49,50 0.25 1y 13300 2.50 1.6200 0.7650 1%2Y 2A05 0.00
oM 1.7575 2.00 1.7515 1.7661 1.7490 1.8025 1.2750 27075 1.2500 -56.50 -2.00 1.5Y 1.3800 1.00 1.6600 0.9150 2+3Y 2.05 0.00
1y 1.8250 2.25 1.8175 1.8410 1.8208 1.8850 1.2625 2.7450 1.2200 -58.50 -2.50 2Y 1.4500 1.00 1.6950 0.8850 2*5Y 20.00 -0.50
1.5Y 1.9450 3.00 1.9380 1.9581 1.9191 2.0050 1.2500 2.8100 1.1900 -61.50 -3.25 3y 1.5350 0.50 1.7550 0.8550 3*4Y 6.50 0.00
2y 2.0350 3.50 2.0260 2.0409 1.9891 2.1000 1.2325 2.8850 1.1675 -62.25 -3.25 4y 1.6000 0.50 1.8000 0.8400 3*5Y 11.50 0.00
3y 2.1500 375 2.1465 21451 2.0746 22175 1.2250 3.0275 1.1550 -62.50 -3.75 5Y 1.6500 0.50 1.8500 0.8350 4*5Y 5.00 0.00
4y 22225 375 2.2255 22118 21299 2.2950 1.2250 3.1450 1.1575 -58.25 -3.25 7Y 1.7550 1.50 1.8950 0.8050 5+7Y 10.50 1.00
5Y 2.2750 425 2.2780 2.2556 21673 2.3400 1.2250 3.2400 1.1575 -5275 -3.75 10Y 1.8950 1.50 2.0150 0.7900 5*10Y 24.50 1.00
7Y 23375 475 2.3420 23046 2.2066 23925 1.2350 3.3800 1.1675
10Y 24225 5.25 24210 23713 2.2650 24725 1.2675 3.5250 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 2.4600 5.25 24585 24110 23033 25100 1.2725 3.5600 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 24775 5.25 24760 2.4265 2.3155 25275 1.2725 3.5825 1.2150 2y 2.1054 -0.0202 2.1256 2.1133 2.0322 21649 0.7300 21649 0.2800
20Y 2.4950 5.25 24935 24426 2.3196 2.5450 1.2625 3.7325 1.2150 10Y 2.8284 -0.0088 28372 2.8029 2.7069 2.8415 1.5300 3.0300 1.3600
6*9M 6.75 0.50 6.50 7.00 6.85 12.50 -2.50 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 6.75 0.25 6.60 7.49 717 10.50 -1.75 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
1*2Y 21.00 1.25 20.85 19.99 16.84 22.75 -3.75 22.75 -5.50 2y -8.16 -5.02 -3.14 -4.87 -15.48 10.19 -70.50 10.19 -264.00
2*3Y 11.50 0.25 12.05 1043 8.55 13.25 -0.75 14.25 -1.75 10Y 8.04 -4.48 12.52 3.89 -10.51 47.40 -24.46 47.40 -98.50
2*4Y 1875 0.25 19.95 17.09 14.08 21.75 -0.75 27.75 -1.75
2*5Y 24.00 0.75 25.20 2148 17.81 27.25 -0.75 38.50 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
3*4Y 7.25 0.00 7.90 6.66 553 8.50 0.00 14.00 -0.50 IRS 2*10Y | 3875 175 37.00 40.00 42.50 4250 3.50 68.25 2.75
3*5Y 12.50 0.50 13.15 11.05 9.27 14.00 0.00 25.00 -0.50 KTB 2*10Y| 56.10 0.60 55.50 60.20 62.50 68.70 12.50 89.00 11.80
4*5Y 5.25 0.50 5.25 439 3.74 6.25 0.00 11.25 -0.25 UST 2*10Y| 7230 114 7116 68.96 67.47 135.50 41.06 264.00 41.06
5*7Y 6.25 0.50 6.40 490 3.94 10.50 0.75 15.25 0.25
5410V [ 1475 100 1430 1156 9.77 2225 425 3075 375
7*10Y 8.50 0.50 7.90 6.66 5.83 12.75 3.25 16.75 3.00 IRS
10*12Y 3.75 0.00 3.75 3.98 3.83 450 -0.25 7.75 -0.25 06M |68.75 COE
10*15Y 5.50 0.00 5.50 5.53 5.05 6.00 -0.75 15.00 -0.75 09M Tenor
10%20Y 7.25 0.00 7.25 714 5.47 7.50 -11.00 31.00 -11.00 01y [8175/82/825
15Y |925/94.25
BOND 02y [01/125/15/25 6*12m 13
Tenor Lv. | 5MA 20MA 60MA 1¥ Max | 1Y Min | 3YMax | 3Y Min 03y 13y 3125
1y 1.852 1.50 1.843 1.835 1.834 1.885 1.297 2.720 1.237 04y [20/215/225 2*3y 1125
1.5Y 2.059 2.40 2,032 2,019 1.999 2.059 1302 2.820 1232 05Y  |245/275 45y 05
2y 2187 3.00 2171 2.156 2.105 2.230 1.295 2.920 1.225 07Y SPRD
3y 2277 3.50 2.263 2232 2157 2.306 1.250 3.050 1.200 10Y
4y 2421 4.00 2418 2403 2316 2.496 1310 3.280 1232 12Y
5Y 2,525 450 2,521 2498 2.383 2.602 1.270 3.410 1217 15Y
7Y 2,657 4.00 2,661 2.628 2511 2.728 1357 3.563 1.270 20Y
10Y 2.748 3.60 2.758 2.698 2.569 2812 1.424 3.750 1355
20Y 2.710 2.00 2716 2,637 2,533 2.757 1457 3.943 1430 @
Lv. HYy| Lv. HYd| Al i |
91d €D 165 0.00 KTB 10758 | -011 107.66 | 107.68 | 107.58 u| T1 T-2 T3 T4 T5 T6
[ cALL 1.50 0.00 | kB | 11940 -0.33 119.60 | 119.67 | 119.28 Hepsg 194 A 58 136 162 130 133 175 134
2 o | 59,750 92l 27,490 32,260 45,602 30,285 31,390 66,829 35,432
(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 -2.70 0.75 -2.59 0.65 -1.36 9.00 -17.75 11.00 -17.75
1.5Y -11.40 0.60 -9.38 -6.13 -7.94 240 -19.10 7.00 -19.10 0222 YSOZ Sl2tEWs 2AYMEL QS0 LHS ESPHMAILE DTMO| Yskl} SA|ALOR SIZAES 7|9 22| A
2y -15.20 0.50 -14.50 -11.55 -11.56 -1.35 -25.15 5.50 -25.15 -
3y -12.70 0.25 -11.63 -8.67 -8.28 475 -19.50 8.75 -19.50 <
4y -19.85 -0.25 -19.23 -19.12 -18.60 -6.25 -30.35 2.00 -30.35 o R _ _
5Y -25.00 -0.25 2432 -24.19 -21.58 -2.25 27.25 455 27.25 IRSE O|2{3t O HIETF B2|BM ¥ A4S HEE AEZY.
7Y -31.95 0.75 -31.90 -32.29 -30.44 -10.75 -37.65 -3.75 -37.65
10Y -32.55 1.65 -33.66 -32.70 -30.37 -12.95 -38.70 -6.50 -38.70 CRSE= HIC|AJS) 2¥ &5 OH.
20Y -21.50 3.25 -2221 -19.40 -21.29 -14.75 -48.50 -1.45 -48.50




