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HMUH| Tenor | 1Y Max 1Y Min SPRD x1<gu|
-65,75 0.00 1Y 1A1550 1.00 1.6200 0.7650 1*2Y 17A00 1.50
-66.25 0.75 1.5Y 1.2400 1.50 1.6600 0.9100 2*3Y 13.50 1.00
-64.00 1.75 2Y 1.3250 2.50 1.6950 0.8850 2*5Y 26.50 1.50
-59.00 2.75 3Y 1.4600 3.50 1.7550 0.8550 3*4Y 7.00 0.50
-57.75 3.50 4y 1.5300 4.00 1.8000 0.8400 3*5Y 13.00 0.50
-56.25 3.50 5Y 1.5900 4.00 1.8500 0.8350 4*5Y 6.00 0.00
-48.50 3.00 7Y 1.7200 3.50 1.8950 0.8050 5*7Y 13.00 -0.50
-37.25 3.00 10Y 1.9000 3.50 2.0500 0.8100 5*10Y 31.00 -0.50
U.S. TREASURY (= FYY 7|1F M eH|)
Tenor | 1Y Max 1Y Min 3Y Max 3Y Min
2Y 2.2825 0.0123 2.2702 2.3067 2.2945 2.3489 0.7800 2.3489 0.2800
10Y 2.7801 0.0027 2.7774 2.8313 2.8066 2.9500 1.7800 3.0300 1.3600
U.S. TREASURY - KTB (6h= Qe 7|E MY
Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
2Y 18.55 0.53 18.02 20.97 20.75 20.97 -70.50 20.97 -264.00
10Y 17.01 -0.53 17.54 19.53 19.66 47.40 -24.46 47.40 -98.50
Lv. | T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
IRS 2*10Y 30.75 -0.25 31.00 33.50 32.00 42.50 16.50 68.25 2.75
KTB 2*10Y 51.30 0.10 51.20 53.90 52.30 68.70 26.00 89.00 11.80
UST 2*10Y| 49.76 -0.96 50.72 5246 51.21 135.50 41.06 264.00 41.06
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Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
6M 1.7025 0.25 1.7010 1.7128 1.7072 1.7400 1.3650 2.6700 1.2875
M 1.7625 0.50 1.7590 1.7728 1.7727 1.8125 1.3400 2.7075 1.2500
1Y 1.8125 1.00 1.8070 1.8301 1.8379 1.8850 1.3250 2.7450 1.2200
1.5Y 1.9025 0.75 1.9035 1.9348 1.9504 2.0050 1.3100 2.8100 1.1900
2Y 1.9650 0.75 1.9680 2.0130 2.0346 2.1000 1.3000 2.8850 1.1675
3Y 2.0500 0.75 2.0625 21170 2.1430 2.2175 1.3000 3.0275 1.1550
4Y 2.1075 0.50 2.1265 2.1838 2.2124 2.2950 1.3225 3.1450 1.1575
5Y 2.1525 0.50 2.1695 2.2273 2.259%4 2.3400 1.3475 3.2400 1.1575
7Y 2.2050 0.50 2.2210 2.2769 2.3128 2.3950 1.3950 3.3800 1.1675
10Y 2.2725 0.50 2.2860 2.3429 2.3867 24850 1.4650 3.5250 1.2125
12Y 2.3175 0.50 2.3310 2.3879 24279 2.5225 1.4750 3.5600 1.2150
15Y 2.3375 0.50 2.3510 24079 24459 2.5400 1.4750 3.5825 1.2150
20Y 2.3600 0.50 2.3735 24275 24648 2.5600 14525 3.7325 1.2150
6*9M 6.00 0.25 5.80 6.00 6.55 12.50 -2.50 12.50 -6.00
9*12M 5.00 0.50 4.80 5.74 6.52 10.50 -1.50 10.50 -4.25
1*2Y 15.25 -0.25 16.10 18.29 19.68 23.00 -2.50 23.00 -5.50
2*3Y 8.50 0.00 945 10.40 10.84 13.25 0.00 14.25 -175
2*4Y 14.25 -0.25 15.85 17.08 17.78 21.75 2.25 27.75 -1.75
2*5Y 18.75 -0.25 20.15 2143 2248 27.25 4.75 38.50 -1.75
3*4y 5.75 -0.25 6.40 6.68 6.94 8.50 2.25 14.00 -0.50
3*5Y 10.25 -0.25 10.70 11.03 11.63 14.00 475 25.00 -0.50
4*5Y 4.50 0.00 4.30 435 4.70 6.25 2.25 11.25 -0.25
5*7Y 5.25 0.00 5.15 4.96 535 10.50 2.50 15.25 0.25
5*10Y 12.00 0.00 11.65 11.56 12.73 22.25 7.25 30.75 3.75
7*10Y 6.75 0.00 6.50 6.60 7.38 1275 4.25 16.75 3.00
10*12Y 4.50 0.00 4.50 4.50 413 4.50 0.50 7.75 -0.25
10*15Y 6.50 0.00 6.50 6.50 592 6.50 -0.75 15.00 -0.75
10*20Y 8.75 0.00 8.75 8.46 7.81 8.75 -11.00 31.00 -11.00
BOND
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
1y 1.854 1.00 1.857 1.899 1.873 1.935 1.400 2.720 1.237
1.5Y 2.001 0.80 1.998 2.036 2.042 2.108 1415 2.820 1.232
2Y 2.097 0.70 2.096 2.147 2.167 2.230 1.390 2.920 1.225
3Y 2.170 0.80 2171 2.231 2.252 2315 1385 3.050 1.200
4Y 2337 1.20 2.345 2415 2418 2.502 1477 3.280 1.232
5Y 2402 1.50 2403 2457 2.500 2.602 1.469 3410 1.217
7Y 2.524 1.10 2.530 2.583 2.632 2.728 1.576 3.563 1.270
10Y 2.610 0.80 2.619 2.669 2.714 2.812 1.650 3.750 1355
20Y 2.622 -0.30 2.649 2671 2.692 2.792 1.750 3.943 1430
Lv. HYy| Lv. | Al a |
91d CD 1.65 0.00 KTB 107.87 -0.03 107.94 107.94 107.84
[ cALL 1.45 0.00 | kB | 12064 -0.07 120.94 | 12095 | 120.58
(1-2Y £¢, 3-10Y 20,258 A|Z7tEH I}
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
1y -4.15 0.00 -4.96 -6.90 -3.51 9.00 -17.75 11.00 -17.75
1.5Y -9.85 -0.05 -941 -10.10 -9.14 240 -19.10 7.00 -19.10
2Y -13.20 0.05 -12.76 -13.36 -13.22 -1.35 -25.15 5.50 -25.15
3Y -12.00 -0.05 -10.89 -11.38 -10.92 475 -19.50 8.75 -19.50
4y -22.95 -0.70 -21.85 -23.11 -20.52 -8.50 -30.35 2.00 -30.35
5Y -24.95 -1.00 -2331 -22.98 -24.06 -9.60 -27.25 4.55 -27.25
7Y -31.90 -0.60 -30.88 -30.66 -31.95 -17.60 -37.65 -3.75 -37.65
10Y -33.75 -0.30 -33.30 -32.65 -32.72 -18.50 -38.70 -8.20 -38.70
20Y -26.20 0.80 -27.55 -24.35 -2271 -14.75 -48.50 -145 -48.50

= 74a) omalAl HE .



