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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 1.7000 -0.50 1.7040 17144 1.7075 1.7400 13650 2.6700 1.2875 -65,75 -0.25 1y 1A1450 -1.00 1.6200 0.7650 1*2Y 15A50 150
oM 1.7575 -0.50 1.7620 1.7745 1.7733 1.8125 1.3400 2.7075 1.2500 -67.00 175 1.5Y 1.2250 0,50 1.6600 0.9100 2*3Y 12.50 0.00
1Y 1.8025 -0.75 1.8115 1.8325 1.8391 1.8850 13250 2.7450 1.2200 ~65.75 2.00 2y 1.3000 0,50 1.6950 0.8850 2*5Y 25.00 -2.00
1.5Y 1.8950 125 1.9100 1.9389 1.9521 2.0050 13100 2.8100 1.1900 6175 3.50 3y 14250 0,50 1.7550 0.8550 3*ay 6.50 -1.00
2y 19575 -1.50 19765 2.0185 2.0366 2.1000 13000 2.8850 11675 -61.25 3.50 ay 1.4900 -0.50 1.8000 0.8400 3*5Y 12.50 -2.00
3y 2.0425 -3.00 2.0740 21236 2.1452 22175 13000 3.0275 1.1550 -59.75 2550 5Y 1.5500 -1.50 1.8500 0.8350 4*5Y 6.00 -1.00
4y 2.1025 -4.00 2.1390 2.1910 22145 2.2950 13225 3.1450 11575 -51.50 1.50 7v 1.6850 250 1.8950 0.8050 5+7Y 13.50 -1.00
5Y 2.1475 -4.00 2.1810 2.2345 2.2613 2.3400 13475 3.2400 11575 -40.25 1.50 10V 1.8650 -2.50 2.0500 0.8100 5+10Y 31.50 -1.00
7Y 2.2000 -4.00 2.2315 2.2840 23143 2.3950 13950 33800 11675
10Y 2.2675 -4.00 2.2945 23505 23880 24850 1.4650 3.5250 12125 u.s. TREASURY (32 99 7|F MYH|)
12y 23125 -4.00 23395 2.3955 24292 25225 14750 3.5600 1.2150 Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 23325 -4.00 2.3595 24155 24471 2.5400 14750 3.5825 1.2150 2y 2.2702 -0.0365 2.3067 2.2945 2.2864 2.3489 0.7800 2.3489 0.2800
20Y 23550 -4.00 23820 24350 24658 2.5600 14525 3.7325 1.2150 10Y 27774 -0.0539 2.8313 2.8066 2.7801 2.9500 1.7800 3.0300 1.3600
6*9M 575 0.00 5.80 6.01 6.58 12.50 250 12.50 -6.00 U.S. TREASURY - KTB 3= 99 7|F MU
9*12M 450 -0.25 4.95 5.80 6.58 10.50 -1.50 10.50 425 Tenor Lv. HUH| T-1 T-2 T-3 1V Max | 1Y Min | 3YMax | 3Y Min
172y 15.50 -0.75 16.50 18.60 19.75 23.00 250 23.00 -5.50 2y 18.02 295 2097 2075 17.94 2097 -70.50 2097 -264.00
2*3Y 850 -150 975 1051 10.86 13.25 0.00 14.25 -1.75 10Y 17.54 -1.99 19.53 19.66 1431 4740 2446 4740 -98.50
2*4Y 14.50 250 16.25 17.25 17.79 2175 225 2775 -1.75
2*5Y 19.00 250 2045 21.60 2247 27.25 475 38.50 -1.75 Lv. HYUH| T1 T-2 T3 1V Max | 1Y Min | 3YMax | 3Y Min
3*4Y 6.00 -1.00 6.50 674 6.93 8.50 225 14.00 -0.50 IRS 2*10Y | 31.00 250 3350 32.00 3175 42.50 16.50 68.25 275
3*5Y 10.50 -1.00 10.70 11.09 1161 14.00 475 25.00 -0.50 KTB 2*10Y| 5120 270 53.90 5230 53.00 68.70 26.00 89.00 11.80
4*5Y 450 0.00 4.20 435 468 6.25 225 11.25 -0.25 UST 2*10Y| 5072 174 5246 5121 4937 135.50 41.06 264.00 41.06
5+7Y 525 0.00 5.05 495 531 10.50 2550 15.25 0.25
5410 | 1200 0.00 1135 1160 1267 2225 725 3075 375
7*10Y 675 0.00 630 6.65 736 1275 425 16.75 3.00 IRS
10*12Y 450 0.00 450 450 413 450 050 775 -0.25 06M COE
10*15Y 650 0.00 6.50 6.50 591 6.50 -0.75 15.00 -0.75 09M Tenor
10*20Y 875 0.00 875 845 778 875 -11.00 31.00 -11.00 o1y  |80.75
1.5Y 9025
BOND 02Y [96.75 1*2y 16
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 4.5 2*5y 195
1y 1.844 -0.20 1.865 1.903 1.873 1.935 1.400 2720 1.237 04y [175 35y 115
1.5Y 1.993 -0.20 2.003 2.040 2,043 2108 1415 2.820 1.232 05Y
2y 2.090 -0.70 2102 2152 2168 2.230 1.390 2.920 1.225 07y SPRD
3y 2162 -0.80 2181 2237 2.253 2315 1385 3.050 1.200 10v
4y 2325 250 2357 2423 2419 2502 1477 3.280 1232 12v
5Y 2387 -2.00 2.409 2465 2501 2,602 1469 3410 1217 15Y
7Y 2513 -2.90 2536 2591 2634 2728 1576 3.563 1.270 20Y
10Y 2.602 340 2624 2677 2715 2812 1.650 3.750 1.355
20Y 2.625 350 2.657 2678 2.691 2792 1.750 3.943 1430 e
Lv. H| Lv. HYd| Al i |
91d €D 165 0.00 KTB 107.90 0.06 107.88 | 107.96 | 107.86 u| T1 T-2 T3 T4 T5 T6
[ cALL 1.45 -5.00 | kB | 12071 0.35 12049 | 12079 | 12040 Hepdg 97 -14 111 87 46 34 41 71
Z o | 26,635 22l | -2.280 28,915 34,930 15,655 7,964 10,335 22,857
(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 415 055 537 -7.03 339 9.00 -17.75 11.00 -17.75
5N =50 S0 -9.32 -1013 -2.04 240 -19.10 7.00 -1910 F0x 32| 312 0T EYZ (1S FHM FAR UMY 22 A IHHS L QlT0lo| i AL
2y -13.25 -0.80 -12.57 -13.39 -13.14 -135 -25.15 5.50 -25.15 .
3y -11.95 -2.20 -10.68 -11.37 -10.81 475 -19.50 875 -19.50 =
4y 2225 -150 2176 2321 -2043 -8.50 -30.35 2.00 -30.35 s N N N
5Y 2395 200 2282 23.05 2401 29,60 2725 455 2725 RS= HSHLH B ZMS =010 o8 ot& MHHOR2 Que|AHa, S8 SHOR QU7E ROl Lo i AHel7t BAts. &
7Y -31.30 -1.10 -30.43 -30.73 -31.94 -17.60 -37.65 -3.75 -37.65 7|1Z0| Bs ZME 2olH 72 S8ot
10Y -3345 -0.60 -32.99 -32.62 -32.68 -18.50 -38.70 -8.20 -38.70
20Y -27.00 -0.50 2748 2434 2253 -14.75 -48.50 -145 -48.50 CRSE 15~3142 ®|QstD 3}2t.




