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57t 71EY 2018-06-20
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 17250 0.50 1.7300 17175 17243 1.7550 1.3900 2.6625 1.2875 -79,75 -11.00 1y 1A0600 -10.50 1.6200 0.7650 172y 13Aoo 2.00
oM 1.8075 0.25 1.8145 17930 17919 1.8300 14100 2.6825 1.2500 -81.25 975 1.5Y 11250 -9.50 1.6600 0.8100 23y 7.00 2.00
1y 1.8575 0.50 1.8650 1.8489 18514 1.9100 14350 2.7100 1.2200 -81.00 875 2Y 11900 -850 1.6950 0.8650 2*5Y 14.50 350
1.5Y 1.9375 0.25 1.9505 19401 1.9494 2.0250 14700 2.7700 1.1900 -81.50 6.75 3y 1.2600 650 1.7550 0.9550 3+ay 4.50 150
2Y 2.0000 0.25 2.0145 2.0146 2.0236 2.1150 14975 2.8275 11675 -82.75 525 ay 13050 -5.00 1.8000 1.0150 3*5y 7.50 150
3y 2.0750 0.25 2.0985 2.1104 2.1208 22225 15425 2.9250 11550 -83.50 525 5Y 13350 -5.00 1.8500 1.0350 45y 3.00 0.00
ay 21325 0.25 2.1600 2.1779 2.1863 2.2950 15975 3.0150 11575 -83.50 525 7Y 13750 -5.00 1.8950 1.0400 5+7Y 4.00 0.00
5Y 2.1700 0.25 2.1990 2.2245 22313 2.3400 16450 3.0950 11575 -70.50 6.25 10V 15700 ~6.00 2.0500 1.0500 5*10Y 2350 -1.00
7Y 2.2100 0.25 22415 22764 2.2810 2.3950 1.7050 32175 11675
10Y 22750 0.25 23095 23469 23499 24850 17825 33450 12125 U.S. TREASURY (@2 ALY 7|F HUH))
12Y 23150 0.25 23495 2.3869 23924 25225 18175 33850 1.2150 Tenor HouH| 1Y Max | 1Y Min | 3Y Max | 3Y Min
15Y 23425 0.25 23770 24139 24151 2.5400 18250 34125 12150 2Y 2.5659 0.0166 2.5493 2.5699 2.5533 2.5892 11410 2.5892 03000
20Y 23775 0.75 24080 24444 24412 2.5600 1.7800 35325 12150 10Y 2.5493 -0.3478 2.8971 29154 2.9245 31131 2.0387 31131 1.3600
6*9M 8.25 ~0.25 8.45 755 6.76 12.50 -0.75 12.50 -6.00 U.S. TREASURY - KTB (BH2 AU J|F HYU
9*12M 5.00 0.25 5.05 5.59 5.95 10.50 -0.50 10.50 -4.25 Tenor Lv. HoH| T-1 T-2 T3 1Y Max | 1Y Min | 3Y Max | 3Y Min
172 14.25 -0.25 14.95 16.58 17.22 23.00 250 23.00 -5.50 2v 4659 1.26 4533 4579 4333 4659 5343 4659 -251.80
2+3Y 750 0.00 840 9.58 9.73 13.25 450 13.25 -1.75 10Y 627 -34.78 2851 2644 24.75 36.30 2446 47.40 -98.50
2*4Y 13.25 0.00 14.55 16.33 16.27 21.75 8.75 2350 175
2*5Y 17.00 0.00 1845 20.99 2077 27.25 11.75 34.00 175 Lv. Moy T1 T-2 T3 1Y Max | 1Y Min | 3Y Max | 3Y Min
3*4y 5.75 0.00 6.15 6.75 6.55 8.50 325 11.25 -0.50 IRS 2*10Y | 27.50 0.00 27.50 29.50 31.00 4250 19.50 62.75 275
3*5Y 9.50 0.00 10.05 1141 11.04 14.00 6.00 22.00 -0.50 KTB 2*10Y| 51.20 -0.40 51.60 53.90 55.70 68.70 35.80 82.90 11.80
4*5Y 375 0.00 3.90 466 450 6.00 225 10.75 -0.25 UST 2*10Y| -166 -36.44 3478 3455 37.12 12830 -1.66 243.00 -1.66
547V 4.00 0.00 425 519 4.98 10.50 250 1475 025
5410 | 1050 0.00 11.05 12.24 11.87 20.25 725 3075 375
7*10Y 6.50 0.00 6.80 7.05 6.89 11.75 425 16.75 3.00 IRS
10*12Y 4.00 0.00 4.00 4.00 425 450 175 775 -0.25 06M GEE
10*15Y 6.75 0.00 6.75 6.70 6.52 6.75 175 15.00 -0.75 09M  |80.75/ 81.25 Tenor
10%20Y 10.25 0,50 9.85 9.75 9.13 10.25 -6.25 31.00 -11.00 0lY |85.25/855/ 86
15y |93.75
BOND 02Y [99.75/00/025/ 9*12m 4.75
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 7.75 4*5y 3.75
1y 1.892 0.70 1.888 1.859 1.861 1.935 1.400 2.691 1.237 04y 7y 75
1.5V 2.036 0.70 2.037 2.008 2021 2113 1517 2.750 1232 05Y |16.75/17/17.25 5+10y 10.75
2Y 2100 0.40 2113 2115 2130 2.230 1577 2.818 1.225 07Y SPRD  [1020y 10.25
3y 2160 0,50 2182 2.197 2214 2315 1617 2913 1.200 Y [27/2775
ay 2310 -0.20 2346 2374 2391 2502 1737 3125 1.232 12Y
5Y 2407 0.00 2447 2.480 2480 2.602 1.805 3.208 1217 15Y
7v 2.536 0.00 2576 2.606 2.605 2728 1.993 3370 1.270 20Y
10 2612 0.00 2652 2.700 2.700 2.815 2102 3.585 1.355
20Y 2.607 0.20 2.644 2.695 2703 2792 2154 3.799 1430 RS
Lv. H| Lv. Hd| Al i |
91d CD 1.65 0.00 KTB 107.87 0.01 107.84 | 107.88 | 107.81 u| T1 T2 T3 T-4 T-5 T-6
[ calL 1.45 0.00 | LkTB | 12057 0.05 12040 | 120.65 | 120.34 Hepsg 124 A 19 105 73 128 115 63 63
Z o | 52,620 o2 | 23270 29,350 14,935 40,328 50,143 20,830 20,830
(1-2Y §9t 3-10Y =1, 258 A|7tH7}
Tenor | Lu. | WYM | SMA | 20MA | GOMA | 1vMax | IVMin | 3YMax | 3VMin
1y -345 -0.20 -2.28 -1.03 -0.93 9.00 -11.20 11.00 -17.75 KA CH7|OkN, ATHR O 2 ZRI|ZH. HE ZaEY.
1.5Y -9.85 -0.45 -8.69 -6.81 -7.18 2.40 -15.60 7.00 -19.10 A AIES 0|22 AL 02 A ZUSH kIEL, Q200 OjL N0 2SS0 HESH XS
2y -10.00 015 -9.85 -10.04 -10.60 -1.35 -18.30 5.50 2515
- Eirr e IRSE 0| ©7] F7|Z02 QH2|Al OFAIOFROIA DB 27} ALSHBAM HIET S9E HO|D) M7 4 AHS0IZ,
5Y -23.70 0.25 -24.84 -25.56 24.83 -9.60 27.25 455 27.25
7Y -32.60 025 -3341 -32.99 -32.38 -21.90 -35.40 -3.75 -37.65 CRSE FXAZ0| SE3 SO R HI|E TUOR 20| 3 13tH # 2 A8 Ot
10Y -33.70 0.25 -34.29 -35.35 -35.02 -24.00 -38.70 -8.20 -38.70
20Y 22,95 0.55 2362 -25.06 2617 -14.75 -48.50 -145 -48.50




