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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 1.7275 0.75 1.7090 1.7245 1.7229 1.7550 1.3900 2.6625 1.2875 -82,50 2.00 1Y LOSOO 3.00 1.6200 0.7650 1*2Y 9A00 -0.50
M 1.8000 1.00 1.7805 1.7985 1.7871 1.8300 1.4100 2.6825 1.2500 -87.75 1.25 1.5Y 1.0650 2.50 1.6600 0.8100 2*3Y 3.50 0.00
1Y 1.8550 1.00 1.8375 1.8648 1.8481 1.9100 1.4350 2.7100 1.2200 -90.25 1.00 2Y 1.1200 2.50 1.6950 0.8650 2*5Y 10.00 0.00
1.5Y 1.9425 1.25 1.9295 1.9705 1.9502 2.0250 14625 2.7700 1.1900 -96.50 0.75 3Y 1.1550 2.50 1.7550 0.9550 3*4Y 3.50 0.00
2Y 2.0225 1.50 2.0075 2.0520 2.0271 2.1150 1.4700 2.8275 1.1675 -100.25 0.50 4y 1.1900 2.50 1.8000 1.0150 3*5Y 6.50 0.00
3Y 2.1200 1.75 2.1035 2.1536 2.1273 2.2225 1.5050 2.9250 1.1550 -102.50 0.25 5Y 1.2200 2.50 1.8500 1.0350 4*5Y 3.00 0.00
4Y 2.1925 2.00 2.1725 22219 2.1933 2.2950 1.5625 3.0150 1.1575 -94.25 0.00 7Y 1.3600 2.50 1.8950 1.0400 5*7Y 14.00 0.00
5Y 2.2450 2.25 2.2225 2.2680 2.2380 2.3400 1.6125 3.0950 1.1575 -75.75 -0.25 10Y 1.6150 2.50 2.0500 1.0500 5*10Y 39.50 0.00
7Y 2.3025 2.50 2.2765 2.3215 2.2878 2.3950 1.6825 3.2175 1.1675
10Y 2.3725 2.75 2.3445 23919 2.3565 24850 1.7725 3.3600 1.2125 U.S. TREASURY (h= Y 7|&E HLH)
12Y 24125 2.75 2.3845 24323 2.3999 2.5225 1.8000 3.3950 1.2150 Tenor HYH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 2.4400 2.75 24115 24559 24211 2.5400 1.7900 3.4200 1.2150 2Y 2.5202 0.0405 2.4797 2.4315 2.4074 2.5892 1.1410 2.5892 0.3000
20Y 2.4700 2.75 24415 24844 24447 2.5600 1.7175 3.5550 1.2150 10Y 2.9451 0.0420 2.9031 2.8604 2.8568 31131 2.0387 31131 1.3600
6*9M 7.25 0.25 7.15 7.40 6.42 12.50 -1.00 12.50 -6.00 U.S. TREASURY - KTB (Bh= I 7|& HeH
9*12M 5.50 0.00 5.70 6.63 6.10 10.50 -0.50 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 16.75 0.50 17.00 1873 17.90 23.00 1.00 23.00 -5.50 2Y 40.02 2.55 3747 3215 29.74 42.26 -5343 42.26 -251.80
2*3Y 9.75 0.25 9.60 10.16 10.02 13.25 3.50 13.25 -175 10Y 21.01 0.90 20.11 16.54 16.18 38.30 -24.46 47.40 -98.50
2*4Y 17.00 0.50 16.50 16.99 16.62 21.75 8.75 23.50 -175
2*5Y 22.25 0.75 21.50 21.60 21.09 27.25 11.75 34.00 -1.75 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4y 7.25 0.25 6.90 6.82 6.60 8.50 3.25 11.25 -0.50 IRS 2*10Y 35.00 125 3375 33.00 33.50 42.50 19.50 62.75 2.75
3*5Y 12.50 0.50 11.90 1144 11.07 14.00 6.00 22.00 -0.50 KTB 2*10Y| 6150 1.80 59.70 58.50 58.50 68.70 35.80 82.90 11.80
4*5Y 5.25 0.25 5.00 4.61 448 6.25 2.25 10.75 -0.25 UST 2*10Y 42.49 0.15 42.34 42.89 44.94 128.30 41.06 243.00 41.06
5*7Y 5.75 0.25 540 535 4.98 10.50 2.50 14.75 0.25
5a0v | 1275 050 1220 | 1239 | 1184 | 2025 7.25 3075 375
7*10Y 7.00 0.25 6.80 7.04 6.86 1175 4.25 16.75 3.00 IRS 6Y 26 /265
10*12Y 4.00 0.00 4.00 4.04 4.35 4.50 175 7.75 -0.25 06M oDD
10*15Y 6.75 0.00 6.70 6.40 6.47 6.75 175 15.00 -0.75 09M Tenor
10*20Y 9.75 0.00 9.70 9.25 8.82 10.00 -9.50 31.00 -11.00 o1y
1.5Y
BOND 02y 5*10Y 125
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 10.5
1y 1.840 0.00 1.850 1.868 1871 1.935 1.400 2.691 1.237 04Y 19
1.5Y 1.980 0.90 1.980 2.034 2.027 2113 1517 2.750 1.232 05Y 22.5 /2275
2Y 2120 1.50 2110 2151 2.140 2.230 1.560 2.818 1.225 7Y SPRD
3Y 2210 230 2.194 2.241 2226 2315 1.600 2913 1.200 10Y 35.25
4Y 2397 2.10 2379 2420 2406 2.502 1.722 3.160 1.232 12y
5Y 2.504 2.20 2486 2.525 2482 2.602 1.770 3.225 1.217 15Y
7Y 2.630 2.80 2.603 2.647 2.606 2.728 1.966 3413 1.270 20Y
10Y 2.735 3.30 2.703 2751 2.701 2.815 2.057 3.607 1355 3*5Y CCS 6.5
20Y 2.725 3.50 2.704 2.747 2.704 2.792 2.110 3.840 1.430 CRS
Lv. ]| Lv. | Al a |
91d €D 165 0.00 KTB 107.83 -0.06 107.87 | 107.89 | 107.83 u| T1 T-2 T3 T4 T5 T6
[ calL 1.45 0.00 | LkTB | 119.65 -0.32 119.84 | 11991 | 119.65 Hepdg a7 31 72 139 922 101 77 76
2 o \ 10,320 @ \ -10,355 20,675 48,890 24,433 50,708 27,843 24,820
(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 1.50 1.00 -1.23 -0.30 -2.30 9.00 -11.20 11.00 -17.75 E=nbyE=TIRPNF
1.5Y -3.75 0.35 -5.07 -6.38 -7.71 240 -15.60 7.00 -19.10 IYM S 0| IRX|E S PSEOZ 5|2t 4t OFA|OFA| IO A 0|2 2K 22|7} ASs Ysto 2 X LU AN S20| &
2Y -9.75 0.00 -10.25 -9.86 -1131 -1.35 -18.30 5.50 -25.15 x|
3Y -9.00 -0.55 -9.07 -8.75 -9.90 475 -13.50 5.00 -19.50
4y -20.45 -0.10 -20.65 -19.84 -21.28 -8.50 -25.00 2.00 -30.35 _
IRS, &&. 712 AE|Zd.
5Y -25.90 0.05 -26.31 -25.69 -24.35 -9.60 -27.25 4.55 -27.25
7Y 13275 2030 13267 23257 23187 221.90 23540 375 23765 RNELS S50 Ao BX| Lop ohitot 29|7|. & o I M S0] L2XFIRS A|ZE 0|0 & Xt FY 0|5 18X|& =
10Y -36.25 -0.55 -35.83 -35.91 -34.48 -24.00 -38.70 -8.20 -38.70 =0 ME =2E 32 45 SES T S 2% ez 2Y
20Y -25.50 -0.75 -26.29 -26.25 -25.89 -14.75 -48.50 -145 -48.50




