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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 17175 -0.50 17270 17219 1.7052 1.7400 13250 2.6700 12875 -42,75 -175 1y 14100 -2.00 1.6200 0.7650 12y 11A50 050
M 17775 025 1.7875 17883 17710 18125 13125 27075 1.2500 -48.50 -150 1.5Y 14700 -1.50 1.6600 0.9100 2*3Y 8.00 -0.50
1y 1.8375 025 1.8485 1.8509 18398 1.8850 13025 27450 1.2200 5175 -150 2y 15250 -1.50 1.6950 0.8850 2*5Y 19.00 0.00
1.5Y 1.9550 0.00 1.9670 1.9654 19515 2.0050 12925 2.8100 1.1900 -54.50 -2.50 3y 1.6050 -2.00 1.7550 0.8550 3+4y 550 050
2y 2.0425 0.00 20550 2.0548 2.0345 2.1000 12825 2.8850 11675 -56.00 -2.00 4y 1.6600 -1.50 1.8000 0.8400 3*5Y 11.00 050
3Y 21500 050 21605 2.1673 21361 22175 12925 3.0275 11550 -55.00 -2.00 5Y 17150 -1.50 1.8500 0.8350 4*5Y 550 0.00
4y 22200 050 22305 2.2383 22001 2.2950 13125 3.1450 11575 -48.25 -175 7Y 1.8300 -1.50 1.8950 0.8050 5+7Y 11.50 0.00
5Y 22650 050 22755 2.2871 22451 2.3400 13325 3.2400 11575 -40.25 -2.00 10v 1.9850 -1.50 2.0500 0.8100 5+10Y 27.00 0.00
7Y 23125 025 23255 23435 22947 2.3950 1.3600 3.3800 11675
10Y 23875 050 24005 2.4260 23656 2.4850 14225 3.5250 12125 u.s. TREASURY (3= Fee 7|E M)
12y 24325 050 24455 24673 24051 25225 14275 3.5600 12150 Tenor HUH| 1Y Max | 1Y Min | 3Y Max | 3Y Min
15Y 24525 050 24655 24859 24215 2.5400 14300 3.5825 12150 2y 2.2909 0.0001 2.2908 2.2661 2.2580 2.2909 0.7800 2.2909 0.2800
20Y 24725 050 24855 2.5059 24356 2.5600 14150 3.7325 12150 10v 2.8466 0.0165 2.8301 2.8182 2.8447 2.9500 1.7390 3.0300 1.3600
6*9M 6.00 0.25 6.05 6.64 6.59 1250 -2.50 1250 -6.00 U.S. TREASURY - KTB (3H= A 7|F B
9*12M 6.00 0.00 6.10 6.26 6.87 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 20.50 025 20.65 2039 19.48 23.00 -3.25 23.00 -5.50 2y 9.89 -0.49 10.38 761 5.30 10.38 -70.50 10.38 -264.00
2+3Y 10.75 050 10.55 11.25 10.16 13.25 0.00 14.25 -175 10v 13.16 0.85 1231 10.72 997 47.40 -24.46 47.40 -98.50
2+4Y 17.75 050 17.55 1835 16.55 2175 1.00 2775 -175
2+5Y 2225 050 2205 23.24 21.05 27.25 325 3850 175 Lv. HouH| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
3+4Y 7.00 0.00 7.00 7.10 640 850 050 14.00 -0.50 IRS 2*10Y | 3450 050 34.00 34.25 35.00 4250 11.25 68.25 275
3+5Y 11.50 0.00 11.50 11.99 10.90 14.00 275 25.00 -0.50 KTB 2<10Y| 5230 030 52.00 52.10 54.00 68.70 20.00 89.00 11.80
4*5Y 450 0.00 450 4.89 450 625 175 11.25 -0.25 UST 2*10Y| 5557 164 53.93 55.21 58.67 13550 4106 264.00 4106
5+7Y 475 025 5.00 5.64 496 10.50 2.00 15.25 025
5a0v | 1225 000 1250 | 1389 | 1205 | 2225 7.25 3075 375
7*10Y 7.50 025 7.50 825 7.09 12.75 425 16.75 3.00 IRS
10*12Y 450 0.00 450 413 3.95 450 050 775 -0.25 06M DD
10*15Y 650 0.00 650 5.99 5.59 650 -0.75 15.00 -0.75 09mM  |77.75 Tenor
10*20Y 8.50 0.00 8.50 7.99 7.00 8.50 -11.00 31.00 -11.00 01Y  [83.5/8375/ 84
1.5Y
BOND 02y 5*8y 07
Tenor Lv. ol 5MA 20MA 60MA | 1Y Max | 1YMin | 3YMax | 3Y Min 03y |15/155 510y 11.75/1225
1y 1.928 0.00 1.929 1895 1857 1935 1365 2720 1237 04y
1.5y 2070 040 2078 2.069 2034 2108 1362 2.820 1232 05Y  [265/2675/27
2y 2192 050 2197 2197 2156 2.230 1340 2920 1225 07y SPRD
3y 2270 030 2280 2.287 2231 2315 1317 3.050 1.200 10Y
4y 2455 020 2473 2439 2391 2,502 1.400 3.280 1232 12y
5Y 2495 0.00 2520 2533 2480 2.602 1370 3410 1217 15Y
7Y 2627 040 2646 2.669 2610 2728 1475 3563 1270 20Y
10Y 2715 0.80 2727 2751 2681 2812 1557 3.750 1355
20y 2681 050 2717 2746 2648 2792 1595 3.943 1430 @
Lv. ]| Lv. | Al a |
91d CD 1.65 0.00 KTB 107.83 0.01 107.83 | 107.84 | 107.78 u| T1 T2 T3 T-4 T-5 T-6
[ cALL 1.50 0.00 | kB | 119.96 -0.09 120.08 | 12013 | 119.95 Hepsg 85 71 -11 % 98 98 84 99 109
2 o | 34,015 of 2 | 6215 27,800 26,468 30,782 18,819 28,875 34,386
(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 -9.05 025 -8.05 -441 177 9.00 -17.75 11.00 -17.75
1.5y -11.50 -0.40 -11.06 -1033 -8.27 240 -19.10 7.00 -19.10 MADE AZALS CFSZEE 0509 FOMCE S AR BB, IAYMSEQHE0| o] W22 THIA.
2y -14.95 -0.50 -14.22 -14.19 -12.16 -1.35 -25.15 5.50 -25.15
3y -12.00 020 -11.93 -11.93 -9.48 475 -19.50 875 -19.50 n 8 ©7|2 2ol 025 ~ - o . o e ~ -
ay 2350 0.30 2425 | 2009 | -1913 -8.50 -30.35 200 -30.35 Afs‘;;:ﬂ‘j H:j.:li ;ﬂ ;' 1225& Lfé?tjspﬁ(gf:;l/qsml 422 05bp YSHEA AHS AEOL 27 ASHE Sd BE
5Y -23.00 050 -24.45 -24.63 -2351 -3.75 -27.25 455 -27.25 8= = = :
7Y -3145 -015 -32.09 -32.56 -3157 -11.50 -37.65 -3.75 -37.65
10Y -32.75 -0.30 -32.65 -32.54 -31.54 -1345 -38.70 -8.20 -38.70 CRSE MK oz o2 opz.
20y -20.85 0.00 -23.17 -24.01 -21.27 -14.75 -48.50 -145 -48.50




