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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 1.7200 2.50 1.7090 1.7073 1.7205 1.7550 1.3900 2.6625 1.2875 -61,50 2.00 1y 12050 2.00 1.6200 0.7650 1%2Y 2A50 -0.50
oM 1.7775 1.00 1.7785 1.7749 1.7915 1.8300 14100 26825 1.2500 -66.50 225 1.5Y 1.2300 2.00 1.6600 0.8100 2+3Y 5.50 0.00
1y 1.8200 0.00 1.8285 1.8196 1.8475 1.9100 14350 2.7100 1.2200 -7175 2.00 2Y 1.2300 1.50 1.6950 0.8650 2*5Y 16.00 1.00
1.5V 1.8950 -0.25 1.9050 1.8924 1.9383 2.0250 14700 2.7700 1.1900 -73.00 2.50 3y 1.2850 1.50 1.7550 0.9550 3*4Y 450 0.00
2Y 1.9475 -0.50 1.9575 1.9500 2.0091 21150 1.5000 2.8275 1.1675 -7275 275 4y 1.3300 1.50 1.8000 1.0150 3*5Y 10.50 1.00
3y 2.0150 -1.00 2.0260 20231 2.0997 22225 1.5550 2.9250 1.1550 -70.25 3.75 5Y 1.3900 2.50 1.8500 1.0350 4*5Y 6.00 1.00
4y 2.0575 -1.25 2.0680 20719 21617 2.2950 1.6050 3.0150 1.1575 -68.75 425 7Y 14350 2.50 1.8950 1.0500 5+7Y 450 0.00
5Y 2.0925 -1.25 21015 21073 22043 2.3400 1.6475 3.0950 1.1575 -54.50 475 10Y 1.6400 2.50 2.0500 1.0600 5*10Y 25.00 0.00
7Y 21225 -1.75 21355 21478 22522 23950 1.7050 3.2175 1.1675
10Y 2.1850 -2.25 2.2015 22121 23201 2.4850 1.7825 3.3450 1.2125 u.S. TREASURY (3t2 Y 7| M YH|)
12Y 2.2250 -2.25 2.2415 22521 2.3609 25225 1.8175 3.3850 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 2.2500 -2.50 2.2685 22795 23861 2.5400 1.8250 34125 1.2150 2y 2.6073 -0.0081 2.6154 2.5988 2.5863 26154 1.1428 26154 0.3100
20Y 2.2650 -3.25 2.2940 2.3094 24146 2.5600 1.8250 3.5325 1.2150 10Y 28716 0.0074 2.8642 2.8578 2.8295 31131 20387 31131 1.3600
6*9M 5.75 -1.50 6.95 6.76 7.10 12.50 0.25 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 425 -1.00 5.00 448 5.60 10.50 0.75 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
1*2Y 1275 -0.50 12.90 13.04 16.15 23.00 5.75 23.00 -5.50 2y 58.73 -0.01 58.74 56.88 54.93 60.89 -53.43 60.89 -245.00
2*3Y 6.75 -0.50 6.85 731 9.06 13.25 475 13.25 -1.75 10Y 34.16 274 3142 31.58 27.25 36.30 -24.46 47.40 -91.80
2*4Y 11.00 -0.75 11.05 12.19 15.26 21.75 8.75 23.50 -1.75
2*5Y 14.50 -0.75 14.40 15.73 19.53 27.25 11.75 34.00 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
3*4Y 425 -0.25 420 4.88 6.20 8.50 3.25 11.25 -0.50 IRS 2*10Y | 2375 -1.75 25.50 24.50 24.25 4250 19.50 62.75 2.75
3*5Y 7.75 -0.25 7.55 841 10.46 14.00 6.00 22.00 -0.50 KTB 2*10Y| 51.00 -1.20 5220 51.20 52.00 68.70 35.80 82.90 11.80
4*5Y 3.50 0.00 3.35 3.54 426 6.00 2.25 10.75 -0.25 UST 2*10Y| 2643 1.55 24.88 25.90 24.32 12270 23.86 237.00 23.86
5*7Y 3.00 -0.50 3.40 4.05 478 10.50 2.50 14.75 0.25
5410V | 925 -1.00 10.00 1049 1158 2025 725 3075 375
7*10Y 6.25 -0.50 6.60 6.44 6.80 1175 425 16.75 3.00 IRS
10*12Y 4.00 0.00 4.00 4.00 4.08 450 175 7.75 -0.25 o6M |73 DD
10*15Y 6.50 -0.25 6.70 6.74 6.60 6.75 2.25 15.00 -0.75 09M Tenor
10*20Y 8.00 -1.00 9.25 9.72 9.45 10.25 -2.50 31.00 -11.00 oy |[83
1.5Y
BOND 02Y [95.75/94.75 6*12m 10.25
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 172Y 1325
1y 1.831 -0.60 1.844 1.849 1.858 1.935 1.400 2691 1.237 04Y [65/06 2*3Y 7.25
1.5V 1.936 -0.90 1.946 1.958 2.005 2113 1517 2.750 1.232 osy |11 1*3Y 20.5
2y 2.020 -0.80 2.029 2.045 2.108 2.230 1577 2.807 1.225 07Y SPRD  [10*20Y 85/825/08
3y 2.085 -0.50 2.091 2109 2.188 2315 1617 2.890 1.200 10Y 12°20Y 04
4y 2.205 -1.00 2.215 2.239 2.349 2.502 1.755 3.089 1.232 12Y 2*5Y 145
5Y 2317 -1.50 2.329 2351 2.455 2.602 1.805 3.185 1217 15Y
7Y 2.444 -1.90 2459 2479 2.581 2.728 2,024 3.320 1.270 20Y
10Y 2.530 -2.00 2.545 2.560 2.674 2.815 2115 3.567 1.355
20Y 2.531 -1.50 2.540 2.559 2.670 2792 2197 3.785 1430 BRS
Lv. HYy| Lv. HYd| Al i |
91d CD 1.65 0.00 KTB 10818 | -7197 | 10815 | 10820 | 10812 u| T1 T2 T3 T-4 T-5 T-6
CALL 147 0.00 LKTB 121.60 0.25 121.36 121.60 121.31 EEEE] 1214 14 107 39 112 110 104 41
I o 33,052 22 1,017 32,035 12,470 33,415 40,528 37,835 10,570
(1-2Y §9t 3-10Y =1, 258 A|7tH7}
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y -1.10 0.60 -1.59 -2.94 -1.00 9.00 -11.20 11.00 -17.75 2o 22|, 52
1.5Y -4.10 0.65 -4.12 -6.55 -6.67 240 -15.60 7.00 -19.10 3 ZAYMEL S2tg RSO Z2ES 22X 02 OiAom, 10 ZAHMEL 28 NS Qs 1L T EQ Qo] A
2y -7.25 0.30 -7.15 -9.48 -9.90 -1.35 -18.30 5.50 -25.15 20| RIE|D St ASHE B
3Y -7.00 -0.50 -6.48 -8.58 -8.78 475 -13.50 5.00 -19.50
4y -14.75 -0.25 -14.68 -16.73 -18.77 -8.50 -25.00 2.00 -30.35 o . e
5Y 2245 0.25 2275 2438 2509 29,60 2725 455 2725 IRS, 14 OJoti2kS F| 28k Sp2 Dp. 712 ZeHES.
7Y -32.15 0.15 -32.37 -33.17 -32.92 -21.90 -3540 -3.75 -37.65 K 4~5U [7HH| ST} Z2SHA QUS| BIA Hai7t 0|2 By B2 @ SHE 102 TAI0| 109 2E2| 0|57} E|0jA 6740
10Y -34.50 -0.25 -34.37 -34.80 -35.37 -24.25 -38.70 -8.20 -38.70 HIC|4s 25 B7| 72 723 =F 20| RYE/0 EHEY .
20Y -26.60 -1.75 -24.58 -25.00 -25.59 -14.75 -48.50 -1.45 -48.50




