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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 -0.50 1.6965 17125 17230 17550 13900 2.6625 12875 -55,50 125 1Y 12400 -2.50 1.6200 0.7650 12y 4A50 150
M 17575 -1.00 1.7600 17839 1.7930 1.8300 14100 2.6825 1.2500 -59.00 075 1.5Y 1.2700 -1.00 1.6600 0.8100 2*3Y 5.50 0.00
1y 1.7950 125 1.8000 1.8288 1.8500 1.9100 14350 2.7100 1.2200 -62.00 175 2y 1.2850 -1.00 16950 0.8650 2*5Y 14.50 0.50
1.5Y 1.8600 -175 1.8655 1.9038 1.9423 2.0250 14700 2.7700 1.1900 -63.50 2.25 3y 1.3400 -1.00 1.7550 0.9550 34y 4.00 0.00
2y 1.9050 275 1.9200 1.9643 2.0151 2.1150 1.5000 2.8275 11675 -64.00 2.50 ay 1.3800 -1.00 1.8000 1.0150 3*5Y 9.00 0.50
3y 19750 325 1.9950 2.0413 2.1081 2.2225 15550 2.9250 11550 -62.25 3.25 5Y 14300 -0.50 1.8500 1.0350 4*5Y 5.00 0.50
a4y 2.0200 -3.50 2.0430 2.0949 21719 2.2950 1.6050 3.0150 11575 -60.75 3.50 7Y 14850 -0.50 1.8950 1.0400 5+7Y 5.50 0.00
5Y 2.0525 375 2.0780 21316 22155 2.3400 16475 3.0950 11575 -46.25 3.50 10v 1.6950 -0.50 2.0500 1.0500 5*10Y 2650 0.00
7Y 2.0925 -4.00 2.1205 21743 2.2643 2.3950 1.7050 32175 11675
10vY 2.1575 -4.00 2.1855 2.2391 23326 2.4850 17825 33450 12125 u.S. TREASURY (3H2 Y 7|F T YH)
12y 2.1975 -4.00 2.2255 2.2791 23738 25225 1.8175 3.3850 12150 Tenor HUH| 1Y Max | 1Y Min | 3Y Max | 3Y Min
15Y 2.2250 -4.00 2.2530 2.3066 23984 2.5400 1.8250 34125 12150 2y 2.5859 0.0165 2.5694 2.5612 2.5366 2.5892 11428 2.5892 03100
20Y 2.2550 -4.00 2.2830 23379 24267 2.5600 1.8250 3.5325 12150 10Y 2.8478 -0.0092 2.8570 2.8607 2.8223 31131 2.0387 31131 13600
6*9M 6.25 -0.50 6.35 7.14 7.00 12.50 0.00 12.50 -6.00 U.S. TREASURY - KTB (3H2 A 7|F HYH
9*12M 375 -0.25 4.00 449 571 10.50 025 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
1%2y 11.00 -1.50 12.00 13.55 16.51 23.00 4.50 23.00 -5.50 2y 60.89 4.65 56.24 54.12 5156 60.89 -5343 60.89 -245.00
2*3Y 7.00 -0.50 7.50 7.70 930 13.25 475 13.25 -175 10y 34.08 338 30.70 3037 2673 3630 -24.46 47.40 -91.80
2*4Y 11.50 -0.75 12.30 13.06 15.68 2175 875 23.50 -175
2*5Y 14.75 -1.00 15.80 16.74 20.04 27.25 1175 34.00 -175 Lv. HUH| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
3*4Y 4.50 -0.25 4.80 536 6.38 8.50 3.25 11.25 -0.50 IRS 2*10Y | 25.25 -1.25 2650 2675 27.00 42.50 19.50 62.75 275
3*5Y 7.75 -0.50 830 9.04 10.74 14.00 6.00 22,00 -0.50 KTB 2*10Y|  53.00 -130 54.30 53.70 53.40 68.70 35.80 82.90 11.80
4*5Y 325 -0.25 3.50 3.68 436 6.00 225 10.75 -025 UST 2*10Y|  26.19 257 2876 29.95 2857 124.46 26.19 240.00 26.19
5*7Y 4.00 -0.25 4.25 4.26 4.88 10.50 250 14.75 0.25
5410 | 1050 | -025 1075 | 1075 | 1171 | 2025 7.25 3075 375
7*10Y 6.50 0.00 6.50 6.49 6.83 1175 4.25 16.75 3.00 IRS
10*12Y 4.00 0.00 4.00 4.00 4.12 4.50 175 775 -025 06M oD
10*15Y 6.75 0.00 6.75 6.75 6.58 6.75 225 15.00 -0.75 09M Tenor
10*20Y 9.75 0.00 9.75 9.88 941 10.25 -2.50 31.00 -11.00 o1y [795/79.75/ 80
1.5Y [86.25/86.5
BOND 02y [91/915 9*12m 4
Tenor Lv. HUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3Y Max | 3Y Min 03y [975/98 3*5y 775
1y 1.802 -1.50 1.817 1.860 1.858 1.935 1.400 2,691 1237 04y [02/25/03 4*10y 1375
1.5Y 1.894 -230 1918 1.981 2,010 2113 1517 2750 1232 05Y [55/625 5710y 105
2y 1977 -3.00 2.008 2.066 2117 2.230 1577 2.807 1225 07y SPRD
3y 2.047 -4.40 2.086 2132 2.198 2315 1617 2.890 1.200 10y 1675
ay 2.175 -4.50 2215 2.272 2365 2,502 1755 3.089 1232 12y
5Y 2292 -4.80 2333 2381 2467 2,602 1.805 3.185 1217 15Y
7Y 2422 -4.50 2461 2.509 2,593 2728 2.024 3320 1270 20Y
10y 2.507 -4.30 2,543 2.587 2.687 2.815 2115 3.567 1355 1y 22
20y 2,510 -3.70 2,543 2.586 2.686 2792 2175 3785 1430 CRs |3y 335
Sy 41/415/42/425
Lv. Ho| Lv. HYuH| Al o) &
91d CD 1.65 0.00 KTB 108.31 0.15 10822 | 10831 | 108.21 u| T1 T2 T3 T-4 T-5 T-6
[ cALL 1.49 -2.00 | kB | 12175 045 12154 | 12175 | 12146 Hepsg 104 A 63 41 45 65 154 81 129
2 o | 37,835 o gl | 27,265 10,570 10,440 20,733 46,865 29,300 25,660
(1-2Y £¢t, 3-10Y 21,253 A|7HE 7t
Tenor | lv. | FYHl | SMA | 20MA | GOMA | I¥Max | 1VMin | 3YMax | 3V Min
1y -0.70 0.25 -1.68 -311 -0.83 9.00 -11.20 11.00 -17.75 MY 22812, He Za3or
TSN =340 055 .25 -7.69 -681 240 -15.60 7.00 -19.10 DX 2 32520 ZHEYNCR WREE|TH ABXIEMK| SRS Lot L ZA. 01T 7t BALIZ 33t I
2y -7.20 0.25 -8.84 -10.16 -10.15 -1.35 -18.30 5.50 -25.15 ZA|7} Sheter @ste 37 0/%
3y -7.20 115 -9.10 -9.04 -8.98 4.75 -13.50 5.00 -19.50
ay -15.50 1.00 -17.16 -17.71 -19.28 -8.50 -25.00 2.00 -30.35 L 3 o . -
5y 2395 105 2548 2490 2519 960 2725 255 2725 IRST A3 OREE7LR| 2 QMMM = S A0] 27X D] QILf Q40| Of2{gE UCts QA0 283t 2l o2t 7= Z3
7Y -32.95 0.50 -34.07 -3343 -32.92 -21.90 -35.40 -3.75 -37.65 o
10y -34.95 030 -35.79 -34.78 -35.44 -24.25 -38.70 -8.20 -38.70
20y -25.50 -0.30 -26.04 -24.76 -25.89 -14.75 -48.50 -145 -48.50 CRSE= ROIFTO| 20l7 A5 02 3120|530 114 ARAZ SAOR 818 0zt




