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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 17350 -0.25 17220 1.7024 1.6995 17375 13050 2.6775 1.2875 -52,50 0.75 1y 13500 1.00 1.6200 0.7650 1%2Y 2A05 0.00
oM 1.8125 0.25 1.7905 1.7703 1.7645 1.8125 1.2850 2.7075 1.2500 -57.25 075 1.5Y 14100 1.00 1.6600 0.9100 2*3Y 2.05 0.00
1y 1.8750 0.25 1.8520 1.8348 1.8331 1.8850 1.2700 2.7450 1.2200 -61.00 125 2y 1.4600 1.00 1.6950 0.8850 2*5Y 19.50 0.00
1.5Y 1.9825 0.25 1.9555 1.9501 1.9395 2.0050 1.2550 2.8100 1.1900 -64.50 2.25 3y 15300 1.00 1.7550 0.8550 34y 6.50 0.00
2y 2.0700 -0.25 2.0455 2.0416 2.0174 2.1000 1.2325 2.8850 11675 -64.25 275 4y 15950 1.00 1.8000 0.8400 3*5Y 12.50 0.00
3y 2.1750 -1.25 2.1595 2.1590 2.1130 2.2175 1.2250 3.0275 11550 -62.00 3.50 5Y 16550 1.00 1.8500 0.8350 4*5Y 6.00 0.00
4y 2.2375 -175 2.2290 2.2349 2.1739 2.2950 1.2250 3.1450 11575 -56.50 3.25 7Y 1.7650 1.00 1.8950 0.8050 547Y 11.00 0.00
5Y 2.2750 -2.50 2.2780 2.289%4 22172 2.3400 1.2250 3.2400 11575 4875 3.50 10v 1.9200 1.00 2.0150 0.7900 510Y 2650 0.00
7Y 2.3300 -2.25 2.3355 23513 2.2637 2.3950 1.2350 3.3800 11675
10y 24075 -2.50 24210 24391 2.3309 2.4850 12675 3.5250 12125 u.sS. TREASURY (32 AU 7|F )
12y 24475 -2.50 24610 24775 2.3695 2.5225 12725 3.5600 12150 Tenor HQUH| 1¥Max | 1YMin | 3YMax | 3Y Min
15Y 24650 -2.50 24785 2.4950 2.3850 2.5400 12725 3.5825 12150 2y 2.2458 -0.0082 2.2540 2.2097 2.2500 2.2661 0.7400 2.2661 0.2800
20Y 24850 -2.50 24985 2.5144 2.3958 2.5600 1.2625 37325 12150 10Y 2.8835 0.0210 2.8625 2.8051 2.8624 2.9500 1.5600 3.0300 13600
6*9M 7.75 0.50 6.85 6.79 6.50 12.50 -2.50 12.50 -6.00 U.S. TREASURY - KTB (3= FAY 7|F MY
9*12M 6.25 0.00 6.15 6.45 6.86 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
1*2Y 19.50 -0.50 1935 20.69 1843 23.00 375 23.00 -5.50 2y 378 -0.82 4.60 347 8.30 10.19 -70.50 10.19 -264.00
2*3Y 10.50 -1.00 1140 1174 955 13.25 -0.75 14.25 -1.75 10Y 15.85 5.10 1075 7.01 13.04 47.40 -24.46 47.40 -98.50
2*4Y 1675 -150 1835 1933 15.65 2175 -0.75 2775 -1.75
2*5Y 2050 -2.25 23.25 2478 19.98 27.25 -0.75 3850 -175 Lv. HUH| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
3*4Y 6.25 -0.50 6.95 7.59 6.10 8.50 0.00 14.00 -0.50 IRS 2*10Y | 33.75 -2.25 36.00 39.00 39.50 42.50 3.50 68.25 275
3*5Y 10.00 -1.25 11.85 13.04 1042 14.00 0.00 25.00 -0.50 KTB 2*10Y| 5170 -3.00 54.70 56.00 56.50 68.70 1270 89.00 11.80
4*5Y 375 -0.75 4.90 545 432 6.25 0.00 11.25 -025 UST 2*10Y| 6377 292 60.85 59.54 61.24 135.50 41.06 264.00 41.06
547Y 5.50 0.25 575 6.19 4.65 10.50 1.00 15.25 025
540 | 1325 0.00 14.30 1498 1138 | 2225 425 3075 375
7*10Y 7.75 -0.25 8.55 8.79 6.73 1275 3.25 16.75 3.00 IRS 1ly 4275/ 43
10*12Y 4.00 0.00 4.00 3.84 3.86 4.50 0.50 7.75 -0.25 06M |75/7525 GEE
10*15Y 575 0.00 575 559 541 6.00 -0.75 15.00 -0.75 09M [83/835 Tenor
10*20Y 775 0.00 775 752 6.48 7.75 -11.00 31.00 -11.00 01y  |89.25/90.25
1.5Y [99/025
BOND 02y [08/8.75/09 9m*2y 2575
Tenor Lv. HQUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03y |20 12y 19
1y 1.887 1.80 1.865 1.865 1.844 1.890 1338 2720 1237 04y 15*2y 875
1.5Y 2.068 1.00 2.046 2.054 2,015 2.080 1319 2.820 1232 05Y |2975/30/31 15%3y 19
2y 2.208 0.00 2.185 2.184 2134 2.230 1297 2.920 1225 o7y SPRD [15"4y 255
3y 2.300 -0.50 2.278 2.279 2.200 2315 1250 3.050 1.200 10v 2*5y 2075
a4y 2428 -1.40 2417 2423 2357 2496 1312 3.280 1232 12y
5Y 2535 -1.90 2,527 2533 2443 2,602 1270 3410 1217 15Y
7Y 2.659 250 2.662 2674 2573 2728 1357 3,563 1270 20y
10y 2725 -3.00 2736 2763 2,639 2.812 1424 3750 1355
20y 2729 -3.10 2742 2742 2.604 2792 1457 3.943 1430 @
Lv. ]| Lv. | Al a |
91d €D 165 0.00 KTB 107.67 0.07 107.55 | 107.68 | 107.53 u| T1 T-2 T3 T4 T5 T6
[ caL | 150 0.00 | kB | 119.74 0.30 11944 | 11977 | 119.25 Hepsg 154 A 23 131 150 82 82 52 104
2 o | 28,565 22l | -9710 38,275 67,305 26,660 26,660 11,255 49,970
(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 -1.20 -155 -1.34 -3.07 -112 9.00 -17.75 11.00 -17.75
TSY it 078 -9.09 -1042 758 240 -19.10 7.00 -19.10 HASZ2 e CIISHS, WIS LN A BYEY. S U IYMSS M5 ORI O stesa Ao nE Ay
2y -13.80 -0.25 -13.95 -14.21 -11.63 -1.35 -25.15 5.50 -25.15 Bl0IAS HrEISHD o] 2|7} OFA|
3y -12.50 -0.75 -11.85 -11.99 873 475 -19.50 875 -19.50
2600 | 0s0 | aam | aew | aver | 2 e | ass | wrn RSt 718 S719t ek 5100, ST HICABC} 2 ¥EO2 QI LSRN 5T, HuE BEI BB 52
7Y -32.90 0.25 -3261 3231 -30.93 -11.50 -37.65 -375 -37.65 ot
10y 3175 0.50 3148 -3243 -30.84 -12.95 -38.70 -8.20 -38.70
20y -24.40 0.60 -24.37 -22.80 -20.85 -14.75 -48.50 -145 -48.50 CRSE Z7ZH 1bp AF5 02




