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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 1.6925 -0.50 17015 17164 17248 17550 1.3900 2.6625 1.2875 -58,25 2.00 1y 12100 1.50 1.6200 0.7650 1*2Y 2A50 0.00
9M 17525 -0.50 1.7640 17895 17942 1.8300 14100 2.6825 1.2500 -62.50 2.75 1.5Y 1.2250 1.50 1.6600 0.8100 2*3Y 6.50 0.50
1y 17925 -0.50 1.8035 1.8376 1.8523 1.9100 14350 2.7100 1.2200 -67.50 2.50 2y 1.2350 1.50 1.6950 0.8650 2*5Y 13.00 0.50
1.5Y 1.8500 -1.25 1.8715 19175 1.9461 2.0250 14700 2.7700 1.1900 -68.75 3.00 3y 1.3000 2.00 17550 0.9550 3*4Y 2.50 0.00
2y 1.9100 -1.00 1.9320 1.9823 2.0197 2.1150 1.5000 2.8275 11675 -71.25 3.00 4y 1.3250 2.00 1.8000 1.0150 3*5Y 6.50 0.00
3y 1.9875 -1.00 2.0085 2.0648 2.1135 2.2225 1.5550 2.9250 11550 -70.75 3.00 5Y 1.3650 2.00 1.8500 1.0350 4*5Y 4.00 0.00
4y 2.0375 -1.00 2.0585 2.1230 2.1777 2.2950 1.6050 3.0150 11575 -69.25 2.75 7Y 14250 2.00 1.8950 1.0400 5*7Y 6.00 0.00
5Y 2.0725 -1.00 2.0935 2.1626 2.2218 2.3400 1.6475 3.0950 11575 -54.75 2.50 10Y 1.6350 2.00 2.0500 1.0500 5*10Y 27.00 0.00
7Y 21175 -0.75 2.1365 2.2075 2.2705 2.3950 1.7050 3.2175 1.1675
10y 2.1825 -0.50 2.1985 2.2739 2.3393 2.4850 17825 3.3450 1.2125 U.S. TREASURY (h= Y 7|&E HLH)
12y 2.2225 -0.50 2.2385 2.3139 2.3809 2.5225 1.8175 3.3850 1.2150 Tenor HYUH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 2.2500 -0.50 2.2660 2.3414 24050 2.5400 1.8250 34125 1.2150 2y 2.5528 0.0204 2.5324 2.5324 2.5567 2.5892 1.1410 2.5892 0.3100
20Y 2.2800 -0.50 2.2960 2.3726 24328 2.5600 1.8250 3.5325 1.2150 10Y 2.8342 0.0030 2.8312 2.8312 2.8687 31131 2.0387 3.1131 1.3600
6*9M 6.00 0.00 6.25 731 6.94 12.50 0.00 12.50 -6.00 U.S. TREASURY - KTB (o= YUY 7|F HaH
9*12M 4.00 0.00 3.95 4.81 5.81 10.50 -0.50 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2y 11.75 -0.50 12.85 14.46 16.74 23.00 3.50 23.00 -5.50 2y 53.58 434 49.24 46.74 50.17 53.58 -53.43 53.58 -248.00
2*3Y 7.75 0.00 7.65 8.25 9.39 13.25 4.75 13.25 -1.75 10Y 28.62 0.30 2832 2542 33.87 36.30 -24.46 47.40 -91.80
2*4Y 12.75 0.00 12.65 14.08 15.80 2175 8.75 23.50 -1.75
2*5Y 16.25 0.00 16.15 18.04 20.21 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 5.00 0.00 5.00 5.83 6.42 8.50 3.25 11.25 -0.50 IRS 2*10Y 27.25 0.50 26.75 28.00 25.50 42.50 19.50 62.75 275
3*5Y 8.50 0.00 8.50 9.79 10.82 14.00 6.00 22.00 -0.50 KTB 2*10Y| 53.10 2.30 50.80 51.20 47.50 68.70 35.80 82.90 11.80
4*5Y 3.50 0.00 3.50 3.96 440 6.00 2.25 10.75 -0.25 UST 2*10Y 28.14 -1.74 29.88 29.88 31.20 125.87 28.14 242.00 28.14
5*7Y 4.50 0.25 4.30 449 4.88 10.50 2.50 1475 0.25
510Y | 1100 050 1050 | 1113 | 1176 | 2025 7.25 3075 375
7*10Y 6.50 0.25 6.20 6.64 6.88 1175 4.25 16.75 3.00 IRS
10*12Y 4.00 0.00 4.00 4.00 4.15 4.50 175 7.75 -0.25 06M 70.25 oDD
10*15Y 6.75 0.00 6.75 6.75 6.56 6.75 175 15.00 -0.75 09M Tenor
10*20Y 9.75 0.00 9.75 9.88 9.34 10.25 -6.25 31.00 -11.00 01y 80
1.5Y 845 /8475 /85 /8575 /8525
BOND 02y 92.75/92/90/90.5 3*5Y 7.75
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 97.25 5*8Y 6.25
1y 1.821 -1.80 1.846 1.867 1.860 1.935 1400 2.691 1.237 04Y 25/225
1.5Y 1.926 -2.10 1.958 2.001 2.016 2113 1.517 2.750 1.232 05Y
2Y 2.017 -2.30 2.047 2.087 2123 2.230 1.577 2.810 1.225 7Y SPRD
3y 2.090 -2.00 2.116 2.156 2.204 2315 1617 2.895 1.200 10Y
4Y 2219 -1.80 2241 2.305 2373 2.502 1.755 3.110 1.232 12y
5Y 2.332 -1.50 2.350 2412 2472 2.602 1.805 3.198 1.217 15Y
7Y 2465 -0.70 2475 2.541 2.599 2.728 2.024 3.350 1.270 20Y
10Y 2.548 0.00 2.552 2.622 2.693 2.815 2.115 3.580 1355
20Y 2.555 -0.30 2.559 2.618 2.692 2.792 2.175 3.797 1430 CRS
Lv. ]| Lv. | Al I |
91d €D 165 0.00 KTB 108.17 0.08 108.09 | 10819 | 108.08 u| T1 T-2 T3 T4 T5 T6
[ cALL 1.46 0.00 | kB | 121.34 0.03 12125 | 12158 | 12119 Hepsg 154 A 73 81 129 40 68 100 100
2 o ‘ 46,865 A \ 17,565 29,300 25,660 7,750 14,630 27,805 25,388
(1-2Y £¢t, 3-10Y 21,253 A|7HE 7t
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y -2.85 130 -4.25 -2.92 -0.78 9.00 -11.20 11.00 -17.75 20 22|, sttor .
1.5Y -7.60 0.85 -8.69 -8.37 -6.94 240 -15.60 7.00 -19.10 Do 5% 277} 0|0 7tRO| Dj< Al2|7p STl Wk
2y -10.70 130 -11.54 -10.51 -10.30 -1.35 -18.30 5.50 -25.15
3y -10.25 1.00 -10.77 -9.15 -9.02 475 -13.50 5.00 -19.50 RS 22|, sh2tafzt
4y -18.15 0.80 -18.21 -18.22 -19.56 -8.50 -25.00 2.00 -30.35 SAMS SHY| HE. O = 0|07l 29 B WO (HSHHA S5 KH HHOIA A% HIS I} 20| SojA ZEH S0 £
5Y -25.95 0.50 -25.65 -24.89 -25.07 -9.60 -27.25 4.55 -27.25 = aEaetl e =T = == —= = AT e < mEe=
7Y -34.75 -0.05 -33.89 -3338 -32.80 -21.90 -35.40 -3.75 -37.65 S| 31 O[5t FZHOIA H2H7F BUS
1oy -36.55 -0.50 -3531 -34.79 -35.33 -24.00 -38.70 -8.20 -38.70
20Y -27.50 -0.20 -26.26 -24.55 -25.91 -14.75 -48.50 -1.45 -48.50 CRS 22| 2t Arsopzt




