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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 1.7300 -0.75 1.7295 1.7284 17234 1.7575 13900 2.6550 1.2875 -49,50 175 1y 12850 0.00 1.6200 0.8050 1%2Y -2Aoo -1.00
oM 1.7625 -1.50 17710 1.7748 17821 1.8300 1.4100 2.6675 1.2500 -54.50 1.50 1.5Y 1.2700 -0.50 1.6600 0.8600 2°3Y 150 -0.50
1Y 1.7800 -175 1.7925 1.8009 1.8216 1.9100 14350 2.6800 1.2200 -57.00 1.25 2y 1.2650 -1.00 1.6950 0.9250 2*5Y 7.50 -2.00
1.5Y 1.8150 -2.00 1.8315 1.8490 1.8882 2.0250 1.4700 2.7300 1.1900 -59.50 0.75 3y 1.2800 -1.50 1.7550 0.9850 34y 2.00 -1.00
2y 1.8350 -2.25 1.8560 1.8805 1.9372 2.1150 1.5000 2.7800 11675 -61.25 -0.25 4y 1.3000 250 1.8000 1.0700 3*5Y 6.00 -1.50
3y 1.8750 -2.25 1.8970 1.9261 2.0004 2.2225 1.5550 2.8650 11550 -60.00 0.00 5Y 1.3400 -3.00 1.8500 1.0800 4*5Y 4.00 -0.50
4y 19125 225 1.9350 1.9666 2.0479 2.2950 1.6050 2.9400 11575 -61.25 0.25 7Y 1.3700 -3.00 1.8950 11050 5+7Y 3.00 0.00
5Y 1.9400 -3.00 1.9685 2.0013 2.0848 2.3400 1.6475 2.9975 11575 -48.25 175 10Y 1.5550 -3.00 2.0500 1.2200 5+10Y 21.50 0.00
7Y 1.9825 3.25 2.0120 2.0448 2.1266 2.3950 1.7050 3.0975 11675
10Y 2.0375 475 2.0755 2.1078 2.1903 24850 1.7825 3.2075 12125 u.s. TREASURY (32 99 7|F MYH|)
12Y 2.0750 450 21125 2.1451 2.2293 2.5225 1.8175 3.2525 1.2150 Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 2.0875 450 21235 2.1598 2.2515 2.5400 1.8250 3.2900 1.2150 2y 2.6574 0.0000 2.6574 2.6330 2.6330 2.6856 11686 2.6856 0.3100
20Y 2.0975 450 21335 2.1671 2.2701 2.5600 1.8250 3.4100 1.2150 10Y 2.8985 0.0000 2.8985 2.8613 2.8613 31131 2.0387 31131 13600
6*9M 3.25 -0.75 415 464 5.87 12.50 175 12.50 -6.00 U.S. TREASURY - KTB 3= 99 7|F MU
9*12M 175 -0.25 215 261 395 10.50 1.00 10.50 425 Tenor Lv. HQUH| T-1 T-2 T-3 1Y Max | 1YMin | 3YMax | 3Y Min
172y 5.50 -0.50 6.35 7.96 1155 23.00 5.50 23.00 -5.50 2y 80.04 23 7774 75.80 7630 80.04 5343 80.04 -245.00
2*3Y 4.00 0.00 410 456 632 13.25 350 13.25 -1.75 10Y 63.35 430 59.05 5593 5513 63.35 2446 63.35 -89.70
2*4Y 7.75 0.00 7.90 8.61 11.07 2175 7.00 2350 -1.75
2*5Y 10.50 -0.75 11.25 1208 14.76 27.25 10.50 34.00 -1.75 Lv. Y| T1 T-2 T-3 1Y Max | 1YMin | 3YMax | 3Y Min
3*4Y 375 0.00 3.80 405 475 8.50 3.25 11.25 -0.50 IRS 2*10Y | 20.25 250 2275 22550 22.00 42.50 19.50 62.75 275
3*5Y 650 -0.75 7.15 751 8.44 14.00 6.00 22.00 -0.50 KTB 2*10Y| 40.80 -2.00 42.80 42.70 44.00 68.70 35.80 82.90 11.80
4*5Y 275 -0.75 335 346 3.69 6.00 225 10.75 -0.25 UST 2*10Y| 2411 0.00 2411 22.83 22.83 106.52 1851 226.00 1851
5+7Y 425 -0.25 435 435 418 8.50 2550 1475 0.25
5+10¥ 975 -175 10.70 10.65 1055 2025 725 3075 375
7*10Y 5.50 -150 6.35 630 6.36 1175 425 16.75 3.00 IRS
10*12Y 375 0.25 3.70 374 3.90 450 2550 775 -0.25 06M DD
10*15Y 5.00 0.25 4.80 5.20 6.13 6.75 2550 15.00 -0.75 09M Tenor
10*20Y 6.00 0.25 5.80 594 7.99 10.25 3.00 31.00 -11.00 o1y
15Y |82/835
BOND 02y [86
Tenor Lv. HQUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03y [89.75
1y 1757 -0.10 1.779 1.806 1.839 1.935 1.400 2673 1.237 04y
1.5Y 1.826 -1.00 1.847 1.884 1.940 2113 1517 2725 1.232 05Y |9425/97
2y 1.857 230 1.884 1.935 2.010 2.230 1577 2785 1.225 07y SPRD
3y 1.898 -2.20 1.929 1.981 2.069 2315 1617 2.855 1.200 10y |375/08
4y 1.988 230 2.019 2078 2187 2502 1.760 3.005 1.232 12Y
5Y 2077 -3.00 2114 2189 2302 2,602 1.830 3117 1217 15Y
7Y 2.199 370 2.240 2313 2428 2728 2.024 3.225 1.270 20Y
10Y 2.265 430 2310 2,400 2514 2.815 2115 3451 1.355
20Y 2.202 -5.30 2.262 2361 2497 2792 2197 3.648 1430 e
Lv. H| Lv. HYd| Al i |
91d €D 165 0.00 KTB 108.97 0.09 10887 | 108.97 | 108.86 u| T1 T-2 T3 T4 T5 T6
[ cALL 1.49 -2.00 | LkTB | 12434 042 123.83 | 12434 | 123383 Hepdg 102 7 -50 152 67 146 149 133 89
2 o | 26,810 22l | -35808 62,618 20,740 63,450 49,280 39,684 29,060
(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 230 -1.65 133 -0.54 -172 9.00 -11.20 11.00 -17.75 A 22|t HeZa oz
15y | -L10 -1.00 157 -346 522 240 1560 | 700 | -19.10 QWL HHHS USH VS 23S0 NS 2ol 0|FLARWSO| 047t LAE|D YA BB0| 221, SA%} st2tst
2y -2.20 0.05 278 -5.50 731 -135 -18.30 5.50 -25.15 BA 2E opzt
3y 230 -0.05 316 -5.49 -6.81 225 -13.50 5.00 -19.50
4y -7.55 0.05 -8.40 -11.17 -13.96 -7.55 -25.00 2.00 -30.35 _
5Y 1370 0.00 1451 1877 2173 1345 2725 455 2725 RS& 2ot 742 S8t
7Y 21.65 045 2284 226.82 23017 21.65 23540 375 23765 Op22tal HIE7t WEH RS ME0| LE2HA Q| AISHA HHY O 20| I A St2f H|CIA|SHA HE|E &7|Z0| LIt LIXL
10y -22.75 -045 -2345 -29.18 -32.38 -22.20 -38.70 -8.20 -38.70 HEIL 3H B
20Y -1045 0.80 -12.87 -19.40 -22.72 -1045 -48.50 -145 -48.50




