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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 1.7025 -1.25 1.7050 1.7088 17217 1.7550 1.3900 2.6625 1.2875 -66,25 475 1y 1A1650 -6.00 1.6200 0.7650 1%2Y 4A50 0.00
oM 1.7750 -1.25 1.7745 1.7783 1.7925 1.8300 1.4100 2.6825 1.2500 -71.00 -4.75 1.5Y 1.1950 -6.00 1.6600 0.8100 2*3Y 6.00 0.00
1y 1.8275 -1.25 1.8210 1.8231 1.8492 1.9100 14350 2.7100 1.2200 -74.75 -4.75 2y 1.2100 -6.00 1.6950 0.8650 2*5Y 15.00 0.00
1.5Y 1.9050 -1.25 1.8940 1.8964 1.9405 2.0250 1.4700 2.7700 1.1900 -75.50 -4.75 3y 1.2700 -6.00 1.7550 0.9550 3*4Y 450 0.00
2y 1.9575 -1.25 1.9450 1.9549 20123 2.1150 1.5000 2.8275 1.1675 -75.25 -5.00 4y 13150 -6.00 1.8000 1.0150 3*5Y 9.00 0.00
3y 2.0250 -1.25 2.0145 2.0285 2.1040 22225 1.5550 2.9250 1.1550 -74.00 -5.00 5Y 13600 -6.00 1.8500 1.0350 4*5Y 450 0.00
4y 20675 -1.00 2.0575 2.0786 2.1670 2.2950 1.6050 3.0150 1.1575 -73.00 -5.00 7Y 1.4050 -6.00 1.8950 1.0400 5*7Y 450 0.00
5Y 2.1000 -1.00 2.0905 21143 2.2100 2.3400 1.6475 3.0950 1.1575 -59.25 -5.00 10Y 1.6100 -6.00 2.0500 1.0500 5*10Y 25.00 0.00
7Y 2.1350 -1.00 2.1280 2.1555 2.2583 23950 1.7050 3.2175 1.1675
10Y 2.2025 -1.00 2.1940 22199 23265 24850 17825 3.3450 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 2.2425 -1.00 2.2340 2.2599 23674 25225 1.8175 3.3850 1.2150 Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 2.2700 -1.00 2.2615 2.2874 23924 2.5400 1.8250 34125 1.2150 2y 2.5988 0.0125 2.5863 2.6065 2.5859 2.6065 1.1428 2.6065 0.3100
20Y 2.3000 -1.00 2.2915 23186 24210 2.5600 1.8250 3.5325 1.2150 10Y 2.8578 0.0283 2.8295 2.8451 2.8478 31131 20387 3.1131 1.3600
6*9M 7.25 0.00 6.95 6.95 7.08 12.50 0.25 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 5.25 0.00 4.65 449 5.67 10.50 0.50 10.50 -4.25 Tenor Lv. HYUH| T-1 T-2 T-3 1¥Max | 1YMin | 3YMax | 3Y Min
1*2Y 13.00 0.00 12.40 13.18 1631 23.00 5.00 23.00 -5.50 2y 56.88 1.95 54.93 57.65 60.89 60.89 -5343 60.89 -245.00
2*3Y 6.75 0.00 6.95 7.36 9.18 13.25 475 13.25 -1.75 10Y 31.58 433 27.25 29.81 34.08 36.30 -24.46 47.40 -91.80
2*4Y 11.00 0.25 11.25 12.38 1547 21.75 8.75 23.50 -1.75
2*5Y 14.25 0.25 14.55 15.94 19.77 27.25 11.75 34.00 -1.75 Lv. HYH| T-1 T-2 T-3 1¥Max | 1YMin | 3YMax | 3Y Min
3*4Y 425 0.25 430 5.01 6.29 8.50 3.25 11.25 -0.50 IRS 2*10Y | 24.50 0.25 24.25 24.00 25.25 4250 19.50 62.75 2.75
3*5Y 7.50 0.25 7.60 8.58 10.59 14.00 6.00 22.00 -0.50 KTB 2*10Y| 5120 -0.80 52.00 51.70 53.00 68.70 35.80 82.90 11.80
4*5Y 3.25 0.00 3.30 3.56 430 6.00 2.25 10.75 -0.25 UST 2*10Y| 2590 158 24.32 23.86 26.19 124.46 23.86 237.00 23.86
5*7Y 3.50 0.00 3.75 412 484 10.50 2.50 14.75 0.25
5410V [ 1025 0.0 1035 1056 1165 2025 725 3075 375
7*10Y 6.75 0.00 6.60 6.44 6.81 11.75 425 16.75 3.00 IRS 6y 115
10*12Y 4.00 0.00 4.00 4.00 410 450 175 7.75 -0.25 06M opp |8y 1525
10*15Y 6.75 0.00 6.75 6.75 6.59 6.75 2.25 15.00 -0.75 09M  |[775 Tenor
10%20Y 9.75 0.00 9.75 9.87 9.46 10.25 -2.50 31.00 -11.00 o1y [83
1.5Y
BOND 02y |97 1*3y 19.75
Tenor Lv. HYUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03y 4*5y 325
1y 1.847 -0.90 1.835 1.854 1.858 1.935 1.400 2.691 1.237 04y |7
1.5Y 1.950 -0.50 1.932 1.967 2.008 2113 1517 2.750 1232 o5y |10 7*10y 65/6.75
2y 2.030 -0.70 2,016 2,052 2112 2.230 1577 2.807 1.225 07Y SPRD
3y 2,087 -1.50 2.083 2116 2192 2315 1617 2.890 1.200 10y [2075/21
4y 2212 -1.50 2.210 2.249 2.356 2.502 1755 3.089 1232 12Y
5Y 2.326 -1.40 2.326 2.359 2461 2.602 1.805 3.185 1217 15Y
7Y 2456 -1.50 2456 2488 2.588 2.728 2,024 3.320 1.270 20Y
10Y 2,542 -1.50 2,541 2567 2,681 2.815 2115 3.567 1355 2y 215,235/ 3y 27, 285
20Y 2.540 -0.70 2.536 2.566 2677 2792 2.185 3785 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.65 0.00 KTB 10817 0.05 10814 | 10821 | 10811 u| T1 T2 T3 T-4 T-5 T-6
[ cALL 1.50 1.00 | kB | 12142 0.16 12130 | 12152 | 121.20 Hepsg 39 2 73 112 110 104 4 45 65
2 o | 12,470 98l | -20945 33,415 40,528 37,835 10,570 10,440 20,733
(1-2Y §9t 3-10Y =1, 258 A|7tH7}
Tenor | Lv. | MYul | SMA | 20MA | 6OMA | 1VMax | 1VMin | 3YMax | 3Min
1y -1.95 -0.35 -1.36 313 -0.92 9.00 -11.20 11.00 -17.75 M 22|52
TSN =150 =075 -382 7.7 671 240 -15.60 7.00 -19.10 TES 24007000 Cfet UM EO| RF WHE|ACHE QAT 9|Tolof Tjs=A| 7t OfofXIBAM M 24 1048 g&to| Rt
2y -7.25 -0.55 -7.12 973 -9.98 -1.35 -18.30 5.50 -25.15 I, R = OlL AIAZS bbb i
3y -6.20 025 -6.39 874 -8.83 475 -13.50 5.00 -19.50 oA BURIN B7128l BHFO0I ATIEL 25 9552 wrastel ok
4y -14.45 0.50 -15.23 -17.06 -18.95 -8.50 -25.00 2.00 -30.35 IRSE A43 ZAet SEH] HWO| 42t @FO|S 0| BAML S=E0| AmHE Ham SNOE Ha
5Y -22.60 0.40 -2351 -24.50 -25.14 -9.60 -27.25 455 -27.25 = =S = = = = S sdo= A
7Y -32.10 0.50 -32.76 -33.22 -32.92 -21.90 -35.40 375 -37.65
10Y -33.95 0.50 -34.66 -34.74 -3541 -24.25 -38.70 -8.20 -38.70 CRS= TEH|H +6bp EF2 2 32}
20Y -24.00 -0.30 -24.43 -24.75 -25.63 -14.75 -48.50 -145 -48.50




