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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 17200 -0.50 17285 17176 1.7240 1.7550 13900 2.6625 1.2875 -68,75 375 1y 1A1650 -4.50 1.6200 0.7650 1%2Y 11Aoo 2.50
oM 1.8050 -0.50 1.8115 1.7924 17913 1.8300 14100 2.6825 1.2500 -71.50 -0.75 1.5Y 1.2200 -2.00 1.6600 0.8100 2*3Y 5.00 0.50
1y 1.8525 -0.75 1.8630 1.8489 1.8509 1.9100 14350 2.7100 1.2200 -72.25 -0.75 2y 1.2750 -2.00 1.6950 0.8650 2*5Y 11.00 2.50
1.5Y 19350 -1.25 19510 1.9414 1.9493 2.0250 14700 2.7700 1.1900 -74.75 0.75 3y 1.3250 -1.50 1.7550 0.9550 3*4Y 3.00 1.50
2y 1.9975 -1.25 2.0170 2.0169 2.0238 2.1150 14975 2.8275 11675 -77.50 2.75 4y 13550 0.00 1.8000 1.0150 3*5Y 6.00 2.00
3y 2.0725 -2.25 2.1060 2.1140 2.1215 2.2225 1.5425 2.9250 1.1550 -78.25 3.25 5Y 13850 0.50 1.8500 1.0350 4*5Y 3.00 0.50
4y 2.1300 275 2.1700 2.1820 2.1870 2.2950 15975 3.0150 11575 -78.25 175 7Y 14250 -1.00 1.8950 1.0400 5+7Y 4.00 -1.50
5Y 2.1675 275 22115 2.2290 2.2320 2.3400 1.6450 3.0950 11575 -64.25 2.25 10Y 1.6300 -1.00 2.0500 1.0500 5+10Y 24.50 -1.50
7Y 2.2075 275 2.2565 2.2818 2.2819 2.3950 1.7050 3.2175 11675
10y 2.2725 -3.25 2.3260 23528 2.3507 24850 17825 3.3450 12125 U.S. TREASURY (32 AU 7|F )
12y 23125 -3.25 2.3660 23928 23933 2.5225 1.8175 3.3850 12150 Tenor HYUH| 1¥Max | 1YMin | 3YMax | 3Y Min
15Y 2.3400 -3.25 2.3935 24196 24158 2.5400 1.8250 34125 12150 2y 2.5493 -0.0206 2.5699 2.5533 2.5655 2.5892 11410 2.5892 0.3000
20Y 2.3700 -3.25 24235 24501 24417 2.5600 1.7800 3.5325 12150 10Y 2.8971 -0.0183 2.9154 2.9245 2.9382 31131 2.0387 3.1131 13600
6*9M 8.50 0.00 8.30 748 6.73 12.50 -0.75 12.50 -6.00 U.S. TREASURY - KTB (3= FAY 7|F MY
9*12M 475 -0.25 5.15 5.65 5.96 10.50 -0.50 10.50 -4.25 Tenor Lv. H | T-1 T-2 T-3 1¥Max | 1YMin | 3YMax | 3Y Min
12y 14.50 -0.50 15.40 16.80 17.28 23.00 250 23.00 -5.50 2y 4533 -046 45.79 4333 42.85 4579 -53.43 4579 -251.80
273Y 7.50 -1.00 8.90 9.71 9.77 13.25 4.25 13.25 -175 10Y 28,51 2.07 26.44 2475 22.82 36.30 -24.46 47.40 -98.50
2*4Y 13.25 -1.50 1530 16.51 1633 21.75 8.75 23.50 -175
2*5Y 17.00 -1.50 19.45 21.21 20.83 27.25 1175 34.00 -175 Lv. HUH| T-1 T-2 T-3 1¥Max | 1YMin | 3YMax | 3Y Min
3*4Y 575 -0.50 6.40 6.80 6.55 8.50 3.25 11.25 -0.50 IRS 2*10Y | 2750 -2.00 29.50 31.00 32.00 42.50 19.50 62.75 275
3*5Y 9.50 -0.50 1055 1150 11.05 14.00 6.00 22.00 -0.50 KTB 2*10Y| 51.60 -2.30 53.90 55.70 57.30 68.70 35.80 82.90 11.80
4*5Y 375 0.00 415 4.70 450 6.00 2.25 10.75 -0.25 UST 2+10Y| 3478 0.23 34.55 37.12 37.27 128.30 34.55 243.00 34.55
547Y 4.00 0.00 4.50 528 4.99 10.50 2.50 14.75 0.25
5410V | 1050 -0.50 1145 1238 11.87 2025 725 3075 375
7*10Y 6.50 -0.50 6.95 7.10 6.88 1175 4.25 16.75 3.00 IRS
10*12Y 4.00 0.00 4.00 4.00 4.25 450 175 7.75 -0.25 06M oD
10*15Y 6.75 0.00 6.75 6.69 6.51 6.75 175 15.00 -0.75 09M [81/80.75/805 Tenor
10*20Y 975 0.00 9.75 9.74 9.10 10.00 -6.25 31.00 -11.00 01y 8525
1.5Y |94.25
BOND 02y |075/9975 2*3Y 85
Tenor Lv. HQUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03y |9 13Y 2275
1y 1.885 0.00 1.880 1.858 1.861 1.935 1.400 2,691 1.237 04y 47V 75
1.5Y 2.029 -0.50 2.034 2,008 2,021 2113 1517 2.750 1232 05Y |175/165/17/1675 5510Y 105
2y 2.096 -1.60 2.115 2117 2.130 2.230 1577 2818 1.225 07Y SPRD [1°2Y 145
3y 2.155 -2.20 2.193 2.200 2215 2315 1617 2913 1.200 10Y
a4y 2312 -4.00 2.360 2379 2392 2.502 1737 3.125 1232 12Y
5Y 2407 -440 2464 2485 2480 2.602 1.805 3.208 1217 15Y
7Y 2536 -4.00 2.59 2611 2.605 2728 1.993 3.370 1.270 20Y
10y 2612 -3.90 2673 2.707 2701 2.815 2.102 3.585 1355
20y 2.605 350 2664 2702 2.703 2792 2.154 3799 1430 @
Lv. HYy| Lv. HYd| Al a |
91d CD 1.65 0.00 KTB 107.86 -0.18 107.83 | 107.90 | 107.77 u| T1 T2 T3 T-4 T-5 T-6
[ cALL 1.45 0.00 | kB | 12052 0.04 12032 | 120.60 | 120.21 Hepsg 105 7 32 73 128 115 63 63 36
2 o | 29,350 2 gl | 14415 14,935 40,328 50,143 20,830 20,830 8,900
(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 -3.25 -0.75 -1.74 -0.87 -0.99 9.00 -11.20 11.00 -17.75 20K 2al, 2t
1.5Y -9.40 -0.75 -8.34 -6.62 -7.17 2.40 -15.60 7.00 -19.10 IYM 2L i DAMY L2 HIYY MS = o st EX|o| Qk J|KIZHES|E e UE AH S20| LI 7|
2y -9.85 0.35 -9.84 -10.00 -10.65 -1.35 -18.30 5.50 -25.15 £ WX 050 TS IR Ee AR e Ox|x| ote
3y -8.25 -0.05 -8.68 -8.58 935 475 -13.50 5.00 -19.50
a4y -18.20 125 -18.98 -19.71 -20.51 -850 -25.00 2.00 -30.35 RS, & 27 32| 842 52 FAE
5Y -23.95 165 -25.25 -25.60 -24.81 -9.60 -27.25 455 -27.25 e TE S S 7I==R=o
7v -32.85 1.25 3375 3293 -3233 21.90 -3540 375 -37.65 HE RS el A9 HIER I8 HILH3 2
10y -33.95 0.65 -34.70 -3541 -34.99 -24.00 -38.70 -8.20 -38.70
20Y -23.50 0.25 -24.01 -25.20 -26.16 -14.75 -48.50 -145 -48.50 CRS, 1-3Y@} 7-10Y 22| 8}2F & 5Y 0.5bp At% & 4Y &3t 0pzL.




