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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 1.7350 0.75 1.7225 17284 17229 1.7575 1.3900 2.6550 1.2875 -53,75 0.50 1y 12550 1.50 1.6200 0.8050 1%2Y oAso -0.50
oM 1.7750 1.25 1.7720 1.7766 17828 1.8300 1.4100 2.6675 1.2500 -57.75 -0.50 1.5Y 1.2550 1.00 1.6600 0.8600 2*3Y 2.50 0.00
1y 1.7925 1.00 1.7970 1.8053 1.8236 1.9100 14350 2.6800 1.2200 -59.50 -0.50 2y 1.2600 1.00 1.6950 0.9250 2*5Y 10.50 -0.50
1.5Y 1.8325 1.50 1.8405 1.8565 1.8920 2.0250 1.4700 2.7300 1.1900 -61.00 -0.50 3y 1.2850 1.00 1.7550 0.9850 3*4Y 3.00 -0.50
2y 1.8550 1.50 1.8690 1.8909 1.9427 2.1150 1.5000 2.7800 1.1675 -61.75 -0.75 4y 1.3150 0.50 1.8000 1.0700 3*5Y 8.00 -0.50
3y 1.8950 1.50 1.9105 1.9393 20079 22225 1.5550 2.8650 1.1550 -60.25 -0.75 5Y 1.3650 0.50 1.8500 1.0800 4*5Y 5.00 0.00
4y 1.9325 1.25 1.9490 1.9813 2.0565 2.2950 1.6050 2.9400 1.1575 -62.00 -1.50 7Y 1.3950 0.50 1.8950 11050 5+7Y 3.00 0.00
5Y 1.9675 1.25 1.9840 20173 2.0940 2.3400 1.6475 3.0000 1.1575 -50.00 -1.50 10Y 1.5800 0.50 2.0500 1.2200 5+10Y 21.50 0.00
7Y 2.0150 2.00 20270 20615 21362 23950 1.7050 3.1000 1.1675
10Y 2.0800 2.00 2.0895 21253 2.2001 24850 1.7825 3.2175 1.2125 U.S. TREASURY (3= ALY 7|F M)
12Y 21175 2.00 21270 21628 2.2393 25225 1.8175 3.2625 12150 Tenor M| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 21275 2.00 2.1390 21784 2.2620 2.5400 1.8250 3.3000 1.2150 2y 2.6330 0.0000 2.6330 2.6573 2.6734 2.6856 1.1686 2.6856 0.3100
20Y 21375 2.00 2.1490 2.1860 22813 2.5600 1.8250 3.4200 1.2150 10Y 28613 0.0000 2.8613 2.8568 2.8858 31131 20387 3.1131 1.3600
6*9M 4.00 0.50 4.95 483 6.00 12.50 1.50 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 1.75 -0.25 2.50 2.86 4,08 10.50 1.00 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
12y 6.25 0.50 7.20 8.56 1191 23.00 575 23.00 -5.50 2y 75.80 05 76.30 72.03 76.34 76.34 -5343 76.34 -245.00
273Y 4.00 0.00 415 484 6.52 13.25 3.50 13.25 -175 10Y 5593 0.80 55.13 4918 52.08 55.93 -24.46 5593 -89.70
2*4Y 7.75 -0.25 8.00 9.04 11.38 21.75 7.00 23.50 -175
2*5Y 11.25 -0.25 11.50 12.64 15.13 27.25 10.50 34.00 -175 Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
3*4Y 375 -0.25 3.85 4.20 4.86 8.50 3.25 11.25 -0.50 IRS 2*10Y | 22.50 0.50 22.00 22.25 22.50 42.50 19.50 62.75 275
3*5Y 7.25 -0.25 7.35 7.80 8.61 14.00 6.00 22.00 -0.50 KTB 2*10Y| 4270 -1.30 44.00 42.80 45.50 68.70 35.80 82.90 11.80
4*5Y 3.50 0.00 3.50 3.60 3.75 6.00 2.25 10.75 -0.25 UST 2+10Y| 22.83 0.00 22.83 19.95 21.24 109.26 1851 226.00 1851
5+7Y 475 0.75 430 443 421 8.75 2.50 14.75 0.25
5410 | 1125 075 1055 1080 1061 2025 725 3075 375
7*10Y 6.50 0.00 6.25 6.37 6.40 1175 4.25 16.75 3.00 IRS
10*12Y 375 0.00 375 375 3.91 450 2.50 7.75 -0.25 06M oD
10*15Y 475 0.00 4.95 531 6.19 6.75 2.50 15.00 -0.75 09M Tenor
10%20Y 575 0.00 5.95 6.08 8.12 10.25 3.00 31.00 -11.00 oly |7875
157 [82
BOND 02Y [83.75/84.75/85 9*12m 02
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03y 8875 172Y 6.25
1y 1771 -0.80 1.796 1.815 1.842 1.935 1.400 2673 1.237 04y 273Y 04
1.5Y 1.842 040 1.860 1.896 1.947 2113 1517 2725 1232 05Y 965 3*10Y 18
2y 1.875 0.50 1.900 1.949 2018 2.230 1577 2785 1.225 07Y SPRD
3y 1.925 150 1.950 1.998 2.079 2315 1617 2.855 1.200 10Y [06/6.25/7.25
4y 2,015 150 2.045 2,097 2.200 2.502 1.760 3.005 1232 12Y
5Y 2.105 0.30 2.145 2212 2315 2.602 1.830 3.120 1217 15Y
7Y 2232 -0.40 2.270 2336 2442 2728 2.024 3.235 1.270 20Y
10y 2.302 -0.80 2.340 2426 2.528 2815 2115 3.460 1355
20Y 2.260 -1.00 2301 2392 2,513 2792 2.197 3.662 1430 @
Lv. HYy| Lv. HYd| Al i |
91d €D 165 0.00 KTB 10888 | -0.03 108.87 | 108.92 | 108.85 u| T1 T-2 T3 T4 T5 T6
[ cALL 1.55 -3.00 | kB | 12394 0.09 123.76 124.08 123.74 PEEE] 67 A -79 146 149 133 89 79 77
2 o | 20,740 o2l | -42,710 63,450 49,280 39,684 29,060 19,360 20,440
(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 2.15 1.80 0.06 -1.02 -1.85 9.00 -11.20 11.00 -17.75 2O 2o, XM O HEZaEY
1.5Y -0.95 1.10 -1.97 -3.93 547 240 -15.60 7.00 -19.10 3 2| MBS obEstA, 10 2 M2 ZHA2 Op2.
2y -2.00 1.00 314 -5.85 757 -1.35 -18.30 5.50 -25.15
3y -3.00 0.00 -3.95 -5.83 -7.08 -3.00 -13.50 5.00 -19.50 RS 33|, Al
4y -8.25 -0.25 -9.56 -11.58 -14.36 -8.00 -25.00 2.00 -30.35 ot ot ote . IR
5Y 1375 0.95 1612 19.46 2213 1345 2725 455 2725 TER Y JYO2 FI| FUOM B 2
7Y -21.70 240 -24.34 -27.50 -30.59 -21.70 -35.40 375 -37.65
10Y -22.20 2.80 -25.03 -30.12 -32.82 -22.20 -38.70 -8.20 -38.70 CRS 22|, &5
20Y -12.25 3.00 -15.18 -20.59 -23.19 -12.25 -48.50 -145 -48.50




