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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 1.7250 175 1.7240 1.7369 17224 1.7575 1.3900 2.6600 1.2875 -61,75 -450 1y 1A1300 -2.00 1.6200 0.8050 1%2Y 1Aoo 1.00
oM 1.7725 2.25 1.7695 1.7875 1.7853 1.8300 1.4100 2.6825 1.2500 -65.75 -4.75 1.5Y 1.1850 -2.00 1.6600 0.8600 2*3Y 450 0.00
1y 1.7975 2.50 1.7925 1.8254 1.8300 1.9100 14350 2.7100 1.2200 -68.75 -4.00 2y 1.1900 -1.00 1.6950 0.9250 2*5Y 13.00 0.00
1.5Y 1.8425 2.75 1.8400 1.8903 1.9046 2.0250 1.4700 2.7675 1.1900 -68.25 -4.50 3y 1.2350 -1.00 1.7550 0.9850 3*4Y 3.00 0.00
2y 1.8775 3.00 1.8740 1.9363 1.9620 2.1150 1.5000 28225 1.1675 -69.00 -4.25 4y 1.2650 -1.00 1.8000 1.0700 3*5Y 8.50 0.00
3y 1.9175 3.50 1.9185 1.9951 20351 22225 1.5550 29225 1.1550 -67.00 -4.25 5Y 1.3200 -1.00 1.8500 1.0800 4*5Y 5.50 0.00
4y 1.9550 3.25 1.9575 2.0433 20881 2.2950 1.6050 3.0050 1.1575 -68.50 -4.50 7Y 13500 -1.00 1.8950 11050 5+7Y 3.00 0.00
5Y 1.9900 3.25 1.9925 2.0816 21278 2.3400 1.6475 3.0775 1.1575 -56.00 -4.25 10Y 1.5400 -1.00 2.0500 1.2200 5+10Y 22.00 0.00
7Y 2.0350 3.50 20335 21248 21714 23950 1.7050 3.1825 1.1675
10Y 2.1000 3.25 2.0995 21873 2.2363 24850 17825 3.2975 12125 U.S. TREASURY (= AAY 7|F FH|)
12Y 21375 3.25 21370 22256 22758 25225 1.8175 3.3400 12150 Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 2.1550 3.25 2.1530 2.2454 2.3005 2.5400 1.8250 3.3750 1.2150 2y 2.6037 0.0041 2.5996 2.5831 2.6121 2.6856 1.1686 2.6856 0.3100
20Y 2.1650 3.50 2.1580 2.2549 23224 2.5600 1.8250 3.4950 1.2150 10Y 2.8198 -0.0136 2.8334 2.8145 2.8596 31131 20387 3.1131 1.3600
6*9M 475 0.50 455 5.06 6.29 12.50 1.00 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 2.50 0.25 2.30 3.79 447 10.50 1.00 10.50 -4.25 Tenor Lv. HYUH| T-1 T-2 T-3 1¥Max | 1YMin | 3YMax | 3Y Min
1*2Y 8.00 0.50 8.15 11.09 13.20 23.00 575 23.00 -5.50 2y 67.87 -1.89 69.76 62.61 64.71 69.76 -5343 69.76 -245.00
2*3Y 4.00 0.50 4.45 5.89 7.32 13.25 3.50 13.25 -1.75 10Y 4178 -3.86 45.64 40.95 4326 45.64 -24.46 47.40 -89.70
2*4Y 7.75 0.25 8.35 10.70 12.62 21.75 7.50 23.50 -1.75
2*5Y 11.25 0.25 11.85 14.54 16.58 27.25 11.00 34.00 -1.75 Lv. HYH| T-1 T-2 T-3 1¥Max | 1YMin | 3YMax | 3Y Min
3*4Y 3.75 -0.25 3.90 481 5.30 8.50 3.25 11.25 -0.50 IRS 2*10Y | 22.25 0.25 22.00 21.75 23.00 4250 19.50 62.75 2.75
3*5Y 7.25 -0.25 7.40 8.65 9.26 14.00 6.00 22.00 -0.50 KTB 2*10Y| 47.70 0.20 47.50 44.80 46.20 68.70 35.80 82.90 11.80
4*5Y 3.50 0.00 3.50 3.84 3.96 6.00 2.25 10.75 -0.25 UST 2*10Y| 2161 -1.77 23.38 2314 24.75 113.18 2161 231.00 2161
5*7Y 450 0.25 410 431 436 10.50 2.50 14.75 0.25
5410V | 1100 0.00 1070 1056 1086 2025 725 3075 375
7*10Y 6.50 -0.25 6.60 6.25 6.50 11.75 425 16.75 3.00 IRS
10*12Y 3.75 0.00 3.75 3.84 3.95 450 2.00 7.75 -0.25 06M oD
10*15Y 5.50 0.00 535 5.81 6.41 6.75 2.25 15.00 -0.75 09M Tenor
10%20Y 6.50 0.25 5.85 6.76 8.61 10.25 175 31.00 -11.00 oy |7975
15Y |84/ 84.25
BOND 02y 3*4Y 375
Tenor Lv. HYUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03Y [89.75/90/90.75
1y 1786 -0.30 1.813 1.845 1.849 1.935 1.400 2.691 1.237 04Y  |9275/9475
1.5Y 1.860 1.50 1.892 1.945 1.965 2113 1517 2.750 1232 05Y |96.25/9825
2y 1.925 2.30 1.950 2.006 2,047 2.230 1577 2.807 1.225 07Y SPRD
3y 1.965 3.50 1.982 2.059 2112 2315 1617 2.880 1.200 10v |9
4y 2.060 3.50 2,077 2.166 2.245 2.502 1755 3.060 1232 12Y
5Y 2175 3.30 2192 2.291 2.361 2.602 1.805 3.180 1217 15Y
7Y 2301 2.80 2316 2415 2488 2.728 2,024 3.303 1.270 20Y
10Y 2402 2.50 2416 2513 2577 2.815 2115 3.547 1355 1y CCS 17
20Y 2362 0.50 2383 2487 2.566 2792 2197 3743 1430 @
Lv. HYy| Lv. HYd| Al i |
91d €D 165 0.00 KTB 10867 | -011 108.74 | 10879 | 108.67 u| T1 T-2 T3 T4 T5 T6
[ cALL 1.49 0.00 | kB | 122.87 -0.26 123.07 | 12326 | 12287 Hepsg 146 74 -19 165 93 140 141 80 86
2 o | 47,215 o2l | -2885 50,100 25,285 52,085 66,420 27,100 27,780
(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 115 2.80 -2.01 -2.00 -1.89 9.00 -11.20 11.00 -17.75 2% 22, AL opzt
1.5Y -1.75 1.25 -5.18 -545 -6.06 240 -15.60 7.00 -19.10 QU ZEM|Of [ e REtof TS 2 ZA|7} LIEtY. Q2010 0|9 AHE 22| AL Qo &8,
;z -232 8;8 -Zgg >2§i -ggi »;ig -12?8 338 'igig I_;SX/HE j:‘_rsjl}\_légxujéuou, 2k |0" [Ha-} [=R=i o] } FOMC°|)\|’§ HG 2 ot I=l§|,AIA-|O" Ef*l LIZ O §H:Hd-|,|31 +|,a} |:||.
ay -10.50 -0.25 -11.97 -12.28 -1571 -8.50 -25.00 200 -30.35 o E“;; ;I; Eill-jle;I_ ’/\97;_’_* e o 5 SES EE 2890 STE meT e
5Y -18.50 -0.05 -19.93 -20.92 -23.28 -9.60 -27.25 455 -27.25 & 50l 5=ble SR
7Y -26.60 0.70 -28.29 -29.04 -3161 -21.90 -35.40 -3.75 -37.65 CRS, @ 72+ 32| 518 Ot
10Y -30.20 0.75 -31.67 -32.54 -34.09 -24.25 -38.70 -8.20 -38.70 T RO MAR SN MY Hotth nQAX Lol FYOR St Q250 HEUHET LD HES U5 358
20Y -19.70 3.00 -22.54 -23.19 -24.34 -14.75 -48.50 -145 -48.50




