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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 1.6950 0.25 1.6985 1.7154 1.7243 1.7550 1.3900 2.6625 1.2875 -58,50 -0.25 1Y 12150 0.50 1.6200 0.7650 1*2Y 1A50 -1.00
M 1.7575 0.50 1.7600 1.7881 1.7939 1.8300 1.4100 2.6825 1.2500 -64.00 -1.50 1.5Y 1.2250 0.00 1.6600 0.8100 2*3Y 5.50 -1.00
1Y 1.8000 0.75 1.7995 1.8355 1.8518 1.9100 1.4350 2.7100 1.2200 -69.25 -1.75 2Y 1.2300 -0.50 1.6950 0.8650 2*5Y 12.00 -1.00
1.5Y 1.8650 1.50 1.8655 19141 1.9452 2.0250 1.4700 2.7700 1.1900 -71.50 -2.75 3Y 1.2850 -1.50 1.7550 0.9550 3*4Y 2.50 0.00
2Y 1.9225 1.25 1.9250 1.9780 2.0188 2.1150 1.5000 2.8275 1.1675 -74.00 -2.75 4y 1.3100 -1.50 1.8000 1.0150 3*5Y 6.50 0.00
3Y 2.0000 1.25 2.0025 2.0593 2.1125 2.2225 1.5550 2.9250 1.1550 -73.50 -2.75 5Y 1.3500 -1.50 1.8500 1.0350 4*5Y 4.00 0.00
4Y 2.0500 1.25 2.0525 2.1165 2.1766 2.2950 1.6050 3.0150 1.1575 -71.75 -2.50 7Y 1.4100 -1.50 1.8950 1.0400 5*7Y 6.00 0.00
5Y 2.0850 1.25 2.0875 2.1555 2.2206 2.3400 1.6475 3.0950 1.1575 -57.25 -2.50 10Y 1.6200 -1.50 2.0500 1.0500 5*10Y 27.00 0.00
7Y 2.1275 1.00 2.1310 2.1999 2.2694 2.3950 1.7050 3.2175 1.1675
10Y 2.1925 1.00 2.1940 2.2659 2.3380 24850 1.7825 3.3450 1.2125 U.S. TREASURY (h= Y 7|&E HLH)
12Y 2.2325 1.00 2.2340 2.3059 2.3795 2.5225 1.8175 3.3850 1.2150 Tenor HYH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 2.2600 1.00 2.2615 23334 24037 2.5400 1.8250 34125 1.2150 2Y 2.5366 -0.0162 2.5528 2.5324 2.5324 2.5892 1.1410 2.5892 0.3100
20Y 2.2900 1.00 2.2915 2.3646 24316 2.5600 1.8250 3.5325 1.2150 10Y 2.8223 -0.0119 2.8342 2.8312 2.8312 31131 2.0387 31131 1.3600
6*9M 6.25 0.25 6.15 7.28 6.95 12.50 0.00 12.50 -6.00 U.S. TREASURY - KTB (Bh= I 7|& HeH
9*12M 4.25 0.25 3.95 474 5.79 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 12.25 0.50 1255 14.25 16.70 23.00 3.50 23.00 -5.50 2Y 51.56 -2.02 53.58 49.24 46.74 53.58 -5343 53.58 -246.80
2*3Y 7.75 0.00 7.75 8.13 9.37 13.25 4.75 13.25 -1.75 10Y 26.73 -1.89 28.62 28.32 2542 36.30 -24.46 47.40 -91.80
2*4Y 12.75 0.00 12.75 13.85 15.79 21.75 8.75 23.50 -1.75
2*5Y 16.25 0.00 16.25 17.75 20.18 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 5.00 573 6.42 8.50 3.25 11.25 -0.50 IRS 2*10Y 27.00 -0.25 27.25 26.75 28.00 42.50 19.50 62.75 2.75
3*5Y 8.50 0.00 8.50 9.63 10.81 14.00 6.00 22.00 -0.50 KTB 2*10Y| 5340 0.30 53.10 50.80 51.20 68.70 35.80 82.90 11.80
4*5Y 3.50 0.00 3.50 3.90 4.40 6.00 2.25 10.75 -0.25 UST 2*10Y| 2857 043 28.14 29.88 29.88 124.46 28.14 242.00 28.14
5*7Y 4.25 -0.25 4.35 4.44 4.88 10.50 2.50 14.75 0.25
5110v | 1075 -025 1065 1104 | 1175 | 2025 7.25 3075 375
7*10Y 6.50 0.00 6.30 6.60 6.87 1175 4.25 16.75 3.00 IRS 8Y 14 /1425
10*12Y 4.00 0.00 4.00 4.00 415 4.50 175 7.75 -0.25 06M 70/ 69.75 oDD
10*15Y 6.75 0.00 6.75 6.75 6.57 6.75 175 15.00 -0.75 09M Tenor
10*20Y 9.75 0.00 9.75 9.88 9.36 10.25 -5.50 31.00 -11.00 o1y
1.5Y 87
BOND 02y  [90.75 2*4Y 12.25
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 0.25 3*5Y 8.25
1y 1.822 0.10 1.838 1.866 1.860 1.935 1.400 2.691 1.237 04y
1.5Y 1.927 0.10 1.949 1.997 2.014 2113 1.517 2.750 1.232 05Y 775/ 08
2Y 2.021 040 2.040 2.083 2122 2.230 1.577 2.808 1.225 7Y SPRD
3Y 2.097 0.70 2111 2.152 2.203 2315 1.617 2.895 1.200 10Y
4Y 2227 0.80 2237 2.298 2372 2.502 1.755 3.110 1.232 12y
5Y 2.345 1.30 2.349 2405 2472 2.602 1.805 3.198 1.217 15Y
7Y 2474 0.90 2475 2.535 2.598 2.728 2.024 3.350 1.270 20Y
10Y 2.555 0.70 2.552 2.614 2.692 2.815 2.115 3.580 1355 2y CCS 20
20Y 2.550 -0.50 2.558 2611 2.691 2.792 2.175 3.797 1430 CRS
Lv. HYy| Lv. | Al a |
91d €D 165 0.00 KTB 10814 | -0.03 10819 | 108.22 | 108.08 u| T1 T-2 T3 T4 T5 T6
CALL 143 -3.00 LKTB 121.28 -0.06 12145 121.50 121.10 LEEES 65 7 -89 154 81 129 40 68 100
2 o ‘ 20,733 9@ \ -26,132 46,865 29,300 25,660 7,750 14,630 27,805
(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 -2.20 0.65 -3.83 -3.04 -0.81 9.00 -11.20 11.00 -17.75 20 22, 0|3 VA EDE 2 HEN Qo] 22| AE ML OrZ
1.5Y -6.20 1.40 -8.33 -8.28 -6.93 240 -15.60 7.00 -19.10 DOXMA 0|4 00| LEE M2 SIS Ysk QQS. Q3|2 234N sjAR HE0|= 297
2Y -9.85 0.85 -11.46 -1047 -10.30 -1.35 -18.30 5.50 -25.15
3Y -9.70 0.55 -10.87 -9.29 -9.03 475 -13.50 5.00 -19.50 RS, 22| MAE A Op2
4y -17.70 045 -1843 -18.15 -19.52 -8.50 -25.00 2.00 -30.35 ol OFX| L OO ] o =l . " MM SHAY TS
5Y -26.00 -0.05 -26.13 -24.97 -25.12 -9.60 -27.25 4.55 -27.25 He| 70 WX = LUhOLE 6MI 15YS SAUOZ ST} CHX| | ZAHME 20| ciestm Hal
7Y -34.65 0.10 -34.36 -33.50 -32.85 -21.90 -35.40 -3.75 -37.65
10Y -36.25 0.30 -35.76 -34.83 -35.37 -24.00 -38.70 -8.20 -38.70 CRS, 2Y 0| ¢ T2t M 22| 5H&}.
20Y -26.00 1.50 -26.61 -24.65 -25.93 -14.75 -48.50 -145 -48.50




