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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 17375 2.50 1.7180 1.7004 1.6988 17375 1.3050 26775 1.2875 -53,25 -3.00 1y 13400 0.00 1.6200 0.7650 1%2Y 2A05 0.00
oM 1.8100 3.00 1.7835 1.7676 17633 1.8100 1.2850 2.7075 1.2500 -58.00 -3.50 1.5Y 1.4000 0.00 1.6600 0.9100 2*3Y 2.05 0.00
1y 1.8725 3.00 1.8445 1.8324 1.8318 1.8850 1.2700 2.7450 1.2200 -62.25 375 2y 14500 0.00 1.6950 0.8850 2*5Y 19.50 0.00
1.5Y 1.9800 3.50 1.9465 1.9488 1.9378 2.0050 1.2550 2.8100 1.1900 -66.75 375 3y 1.5200 0.00 1.7550 0.8550 3*4Y 6.50 0.00
2y 2.0725 375 20370 2.0405 20151 2.1000 1.2325 2.8850 11675 -67.00 -3.25 4y 15850 0.00 1.8000 0.8400 3*5Y 12.50 0.00
3y 2.1875 375 2.1540 21593 21102 22175 1.2250 3.0275 1.1550 -65.50 -2.50 5Y 1.6450 0.00 1.8500 0.8350 4*5Y 6.00 0.00
4y 2.2550 3.25 2.2260 2.2363 21710 2.2950 1.2250 3.1450 11575 -59.75 -175 7Y 1.7550 0.00 1.8950 0.8050 5+7Y 11.00 0.00
5Y 2.3000 2.50 2.2790 22916 22142 2.3400 1.2250 3.2400 11575 -52.25 -0.75 10Y 1.9100 0.00 2.0150 0.7900 5+10Y 26.50 0.00
7Y 23525 175 23385 23544 2.2604 23950 1.2350 3.3800 1.1675
10y 24325 0.75 24270 24424 23273 24850 1.2675 3.5250 12125 U.S. TREASURY (3= ALY 7|F M)
12Y 24725 0.75 24670 2.4806 2.3659 25225 1.2725 3.5600 12150 Tenor M| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 24900 0.75 24845 24981 23812 2.5400 1.2725 3.5825 1.2150 2y 2.2540 0.0443 2.2097 2.2500 2.2661 2.2661 0.7400 2.2661 0.2800
20Y 2.5100 0.75 2.5045 2.5174 23916 2.5600 1.2625 3.7325 1.2150 10Y 2.8625 0.0574 2.8051 2.8624 28971 2.9500 1.5600 3.0300 1.3600
6*9M 7.25 0.50 6.55 6.73 6.46 12.50 -2.50 12.50 -6.00 U.S. TREASURY - KTB (33 ¥ 7|F MYl
9*12M 6.25 0.00 6.10 6.48 6.85 10.50 -1.50 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
12y 20.00 0.75 19.25 20.81 1833 23.00 375 23.00 -5.50 2y 4.60 113 347 8.30 9.91 10.19 -70.50 10.19 -264.00
273Y 11.50 0.00 11.70 11.88 9.50 13.25 075 14.25 -175 10Y 10.75 3.74 7.01 13.04 16.51 47.40 -24.46 47.40 -98.50
2*4Y 18.25 -0.50 18.90 19.58 15.58 21.75 075 27.75 -175
2*5Y 2275 -1.25 24.20 2511 19.90 27.25 -0.75 38.50 -1.75 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y 6.75 -0.50 7.20 7.70 6.08 8.50 0.00 14.00 -0.50 IRS 2*10Y | 36.00 -3.00 39.00 39.50 39.50 42.50 3.50 68.25 275
3*5Y 11.25 -1.25 12.50 13.24 10.40 14.00 0.00 25.00 -0.50 KTB 2*10Y| 5470 -1.30 56.00 56.50 56.50 68.70 12.50 89.00 11.80
4*5Y 4.50 -0.75 530 5.54 432 6.25 0.00 11.25 -0.25 UST 2#10Y| 60.85 131 59.54 61.24 63.10 135.50 41.06 264.00 41.06
5+7Y 5.25 -0.75 5.95 6.28 462 10.50 1.00 15.25 0.25
5410V [ 1325 175 1480 1508 1132 2225 425 3075 375
7*10Y 8.00 -1.00 8.85 8.80 6.70 1275 3.25 16.75 3.00 IRS
10*12Y 4.00 0.00 4.00 3.82 3.85 450 0.00 7.75 -0.25 06M |735 GEE
10*15Y 575 0.00 575 557 5.39 6.00 075 15.00 -0.75 09M Tenor
10%20Y 7.75 0.00 7.75 7.50 6.43 7.75 -11.00 31.00 -11.00 01y 8375
15y [93/9325
02y T15Y 975
Tenor Lv. HYUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03y |1875/185 3*5Y 1175
1y 1.869 1.20 1.859 1.864 1.843 1.890 1338 2.720 1.237 04y
1.5Y 2.058 2.20 2.040 2,052 2,014 2.080 1319 2.820 1232 05y |24
2y 2.208 3.30 2177 2183 2131 2.230 1.297 2.920 1.225 07Y SPRD
3y 2.305 4.00 2.269 2278 2.197 2315 1.250 3.050 1.200 10y [38/375/37
4y 2442 3.50 2412 2425 2.353 2496 1312 3.280 1232 12Y
5Y 2.554 3.70 2522 2.534 2439 2.602 1.270 3410 1217 15Y
7Y 2.684 2.70 2.661 2677 2.569 2728 1357 3.563 1.270 20Y
10y 2755 2.00 2741 2.768 2635 2812 1424 3.750 1355 2y 44,45
20Y 2.760 1.80 2746 2744 2.599 2792 1457 3.943 1430 @
Lv. HUH| F}E% Lv. HUH| Al jnl x
91d €D 165 0.00 KTB 10760 | -014 | 10779 | 10781 | 107.56 u| T1 T-2 T3 T4 T5 T6
[ caL | 150 0.00 | LkTB | 11944 -0.19 119.90 | 12009 | 11935 Hepsg 1314 -19 150 82 82 52 104 126
2 o | 38,275 98l | -29,030 67,305 26,660 26,660 11,255 49,970 61,225
(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 035 1.80 -147 312 -1.16 9.00 -17.75 11.00 -17.75 BN
TSY w30 LY 935 -10.37 758 240 -19.10 7.00 -19.10 MM e 02 32| slatg Bras) & AUHRE ZH S HAK|Y 01LS 3087 Y¥ED O|FY BN HYM BOJO| FH
2y -13.55 045 -13.98 -14.22 -1161 -1.35 -25.15 5.50 -25.15 ZHE HoE TS ONE THGA MBS
3y -11.75 -0.25 -11.54 -11.92 -8.67 475 -19.50 8.75 -19.50
4y -18.70 -0.25 -18.58 -18.85 -18.25 -8.20 -30.35 2.00 -30.35 RS, & 27100 Ak
5Y -25.40 -1.20 -24.32 -24.27 -22.50 -2.25 -27.25 455 -27.25 ST <
7Y 3315 20.95 3227 232.05 23087 1150 23765 375 23765 M F Fa|7t stetstr| = X F20 5HRS| T Y22 AL O|FE st X S 240 45 BN §5| 2™ 5
10Y -32.25 -1.25 -31.38 -32.54 -30.80 -12.95 -38.70 -8.20 -38.70 0 104 SMoZ 2me|4 (ERH/SHH|E).
20Y -25.00 -1.05 -24.19 -22.64 -20.79 -14.75 -48.50 -145 -48.50




