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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 1.7450 2.75 1.7225 17168 17233 1.7550 1.3900 2.6625 1.2875 -71,50 2.25 1y 1A1700 6.00 1.6200 0.7650 1%2Y &50 0.00
oM 1.8300 375 1.7980 1.7888 1.7893 1.8300 1.4100 2.6825 1.2500 -77.75 2.25 1.5Y 1.2000 6.00 1.6600 0.8100 2*3Y 4.00 0.00
1y 1.8850 375 1.8540 1.8476 1.8493 1.9100 14350 2.7100 1.2200 -79.00 2.75 2y 1.2550 6.00 1.6950 0.8650 2*5Y 8.00 -0.50
1.5Y 1.9775 375 1.9460 1.9438 1.9485 2.0250 1.4700 2.7700 1.1900 -84.50 3.25 3y 1.2950 6.00 1.7550 0.9550 3*4Y 1.50 -0.50
2y 2.0450 3.25 2.0190 20233 2.0240 2.1150 14825 2.8275 1.1675 -89.50 3.25 4y 1.3100 550 1.8000 1.0150 3*5Y 4.00 -0.50
3y 2.1400 2.75 21195 2.1240 21231 22225 1.5200 2.9250 1.1550 -91.25 4.00 5Y 1.3350 550 1.8500 1.0350 4*5Y 2.50 0.00
4y 2.2050 2.25 2.1890 21929 2.1890 2.2950 15775 3.0150 1.1575 -88.00 4.00 7Y 14150 5.00 1.8950 1.0400 5+7Y 8.00 -0.50
5Y 2.2475 1.50 2.2370 2.2409 22342 2.3400 1.6350 3.0950 1.1575 -72.00 3.25 10Y 1.6450 4.00 2.0500 1.0500 5+10Y 31.00 -1.50
7Y 2.2950 1.00 2.2890 22961 2.2845 23950 1.7050 3.2175 1.1675
10Y 2.3650 0.75 23610 23683 23530 24850 1.7825 3.3450 1.2125 U.S. TREASURY (= AAY 7|F FH|)
12Y 24050 0.75 24010 24083 23958 25225 1.8175 3.3850 12150 Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 24325 0.75 24285 24346 24180 2.5400 1.8150 34125 1.2150 2y 2.5655 0.0001 2.5654 2.5449 2.5161 2.5892 1.1410 25892 0.3000
20Y 24625 0.75 24585 2.4659 24434 2.5600 1.7450 3.5325 1.2150 10Y 29382 -0.0285 2.9667 2.9630 29538 31131 20387 3.1131 1.3600
6*9M 8.50 1.00 7.55 7.20 6.60 12.50 -0.75 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 5.50 0.00 5.60 5.89 6.01 10.50 -0.50 10.50 -4.25 Tenor Lv. HYUH| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
1*2Y 16.00 -0.50 16.50 17.56 17.46 23.00 1.00 23.00 -5.50 2y 4285 -2.49 4534 4329 39.91 4534 -5343 4534 -251.80
2*3Y 9.50 -0.50 10.05 10.08 9.91 13.25 3.75 13.25 -1.75 10Y 22.82 -2.35 2517 24.80 22.38 36.30 -24.46 47.40 -98.50
2*4Y 16.00 -1.00 17.00 16.96 16.50 21.75 8.75 23.50 -1.75
2*5Y 20.25 -1.75 21.80 21.76 21.02 27.25 11.75 34.00 -1.75 Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
3*4Y 6.50 -0.50 6.95 6.89 6.59 8.50 3.25 11.25 -0.50 IRS 2*10Y | 32.00 -2.50 34.50 34.50 35.50 4250 19.50 62.75 2.75
3*5Y 10.75 -1.25 11.75 11.69 1111 14.00 6.00 22.00 -0.50 KTB 2*10Y| 57.30 -3.00 60.30 60.30 61.30 68.70 35.80 82.90 11.80
4*5Y 425 -0.75 4.80 4.80 452 6.00 2.25 10.75 -0.25 UST 2*10Y| 37.27 -2.86 4013 4181 4377 128.30 37.27 243.00 37.27
5*7Y 475 -0.50 5.20 5.53 5.03 10.50 2.50 14.75 0.25
5410V | 1175 -0.75 1240 1274 1189 2025 725 3075 375
7*10Y 7.00 -0.25 7.20 7.21 6.85 11.75 425 16.75 3.00 IRS 21IM 0.62
10*12Y 4.00 0.00 4.00 4.00 428 450 175 7.75 -0.25 06M |73/745/7375 COE
10*15Y 6.75 0.00 6.75 6.64 6.50 6.75 175 15.00 -0.75 09M [82/8225 Tenor
10%20Y 9.75 0.00 9.75 9.76 9.04 10.00 -6.25 31.00 -11.00 01y |87.75/88/8825/87
15Y [965
BOND 02y |45 2*7Y 255
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 13.25 3*5Y 10.75
1y 1.890 3.50 1.858 1.851 1.861 1.935 1.400 2.691 1.237 04y |21
1.5Y 2,049 2.80 2.025 2.006 2,021 2113 1517 2.750 1232 05Y  [25.5/2425/ 2475
2y 2137 2.50 2119 2122 2132 2.230 1.567 2.818 1.225 07y [295 SPRD
3y 2.225 1.00 2211 2.209 2.218 2315 1617 2913 1.200 10Y
4y 2392 1.40 2.382 2.390 2.396 2.502 1730 3.125 1232 12Y
5Y 2.500 1.00 2.490 2.496 2481 2.602 1792 3.208 1217 15Y
7Y 2,630 0.20 2,625 2623 2.606 2.728 1.993 3.370 1.270 20Y
10Y 2.710 -0.50 2715 2724 2.702 2.815 2.085 3.585 1355 1Y CCS 17
20Y 2.699 -0.50 2.703 2721 2.705 2792 2122 3.799 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.65 0.00 KTB 107.89 -0.05 107.81 | 107.92 | 107.81 u| T1 T2 T3 T-4 T-5 T-6
[ calL 1.45 0.00 | kTB | 119.92 0.02 119.66 | 120.03 | 119.66 Hepsig 115 7 52 63 63 36 48 88 50
2 o | 50,143 o2l | 29313 20,830 20,830 8,900 10,900 23,110 12,690
(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 -0.50 0.25 -0.44 -0.37 -1.21 9.00 -11.20 11.00 -17.75 2% 22|, BEA|
TSN =15 oy -7.86 -6.26 722 240 -15.60 7.00 -19.10 2 MEL 01T T2l Al urds) shat SUR|T AT oy SE0|2t AH Y2 O|X|X| e 3EBL BE UES AL
2y -9.20 0.75 -9.96 -9.90 -10.78 -1.35 -18.30 5.50 -25.15 SIS T 10U RS BLESCI} ZEs 2 01
3y -8.50 175 -9.19 -8.55 -9.47 475 -13.50 5.00 -19.50
4y -18.70 0.85 -19.30 -19.71 -20.72 -8.50 -25.00 2.00 -30.35
5Y 2525 0.50 2530 2554 24,64 29,60 2725 455 2725 Rs 82|, 5. 712 SHES.
7Y -33.50 0.80 -33.62 3267 -32.13 -21.90 -35.40 -3.75 -37.65 HIHHQl 5 E9IQAS0 FOMC Zate MO R LHQBM B7|T2HE SHOR HIEI QUM 45 109 ZMHS0| BF
10Y -34.50 1.25 -3542 -35.56 -34.88 -24.00 -38.70 -8.20 -38.70 ZMHE 20|HA U7t LI27| X2 0| HE|BA CHA| HIEZL 2215 28,
20Y -23.65 1.25 2441 -25.55 -26.14 -14.75 -48.50 -145 -48.50




