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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 1.8975 0.75 1.8950 1.8655 1.8057 1.9050 1.4075 23575 1.2875 -67,50 225 1y 1A1850 3.50 1.6200 0.8800 1%2Y -6Aoo -2.50
oM 1.8800 0.75 1.8790 1.8659 1.8337 1.9125 1.4475 2.3550 1.2500 -71.25 0.25 1.5Y 1.1300 2.50 1.6600 0.9050 2*3Y -1.00 -0.50
1y 1.8600 1.25 1.8580 1.8624 1.8529 1.9200 1.4850 2.3600 1.2200 -68.75 -1.00 2y 1.1250 1.00 1.6950 0.9200 2*5Y -4.50 0.50
1.5V 1.8425 225 1.8390 1.8605 1.8808 2.0250 1.5475 2.3900 1.1900 -65.50 -1.50 3y 1.1150 0.50 1.7550 0.9850 3*aY -0.50 0.50
2Y 1.8125 2.00 1.8160 1.8529 1.8995 21150 1.5975 2.4250 1.1675 -65.50 -1.00 4y 1.1100 1.00 1.8000 1.0700 3*5Y -3.50 1.00
3y 1.7700 2.00 1.7795 1.8411 1.9222 22225 1.6750 2.5200 1.1550 -67.75 -0.25 5Y 1.0800 1.50 1.8500 1.0400 4*5Y -3.00 0.50
4y 1.7650 2.00 1.7760 1.8470 1.9475 2.2950 1.7250 2.6075 1.1575 -58.75 0.50 7Y 1.1750 2.00 1.8950 1.0950 5*7Y 9.50 0.50
5Y 1.7575 1.75 1.7740 1.8544 1.9692 2.3400 1.7400 2.6700 1.1575 -46.00 0.00 10Y 1.3500 1.50 2.0500 1.2600 5*10Y 27.00 0.00
7Y 1.7625 1.50 1.7835 1.8716 1.9978 23950 1.7475 27775 1.1675
10Y 1.8100 1.50 1.8330 1.9265 2.0591 2.4850 1.7950 2.9050 1.2125 U.S. TREASURY (3t2 Y 7| M YH|)
12Y 1.8325 1.50 1.8550 1.9510 2.0884 25225 1.8175 29575 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 1.8400 1.50 1.8625 1.9579 2.0938 2.5400 1.8250 3.0100 1.2150 2y 2.6747 0.0371 2.6376 2.6460 2.6958 29773 1.2620 29773 0.3100
20Y 1.7975 1.00 1.8305 1.9416 2.0900 2.5600 1.7875 3.1300 1.2150 10Y 2.8087 0.0312 27775 2.8187 2.8556 3.2382 20387 3.2382 1.3600
6*9M -1.75 0.00 -1.60 0.04 2.80 12.50 -1.75 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M -2.00 0.50 -2.10 -0.35 1.92 10.50 -2.50 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -4.75 0.75 -4.20 -0.95 4.66 23.00 -5.50 23.00 -5.50 2y 84.27 201 82.26 81.10 84.88 103.03 -53.43 103.03 -195.50
2*3Y -4.25 0.00 -3.65 -1.18 2.28 13.25 -4.25 13.25 -4.25 10Y 87.47 2.02 85.45 84.87 85.36 98.82 -24.46 98.82 -72.20
2*4Y -4.75 0.00 -4.00 -0.59 4.80 2175 -4.75 2350 -4.75
2*5Y -5.50 -0.25 -4.20 0.15 6.98 27.25 -5.50 34.00 -5.50 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
3*4Y -0.50 0.00 -0.35 0.59 2.53 8.50 -0.75 11.25 -0.75 IRS 2*10Y | -0.25 -0.50 025 2.25 3.00 42.50 -0.25 6275 -0.25
3*5Y -1.25 -0.25 -0.55 133 470 14.00 -1.25 22.00 -1.25 KTB 2*10Y| 10.20 -0.60 10.80 13.50 15.50 63.50 10.20 82.90 10.20
4*5Y -0.75 -0.25 -0.20 0.74 218 6.00 -0.75 10.75 -0.75 UST 2*10Y| 1340 -0.59 13.99 17.27 15.98 9241 846 205.00 846
5*7Y 0.50 -0.25 0.95 173 2.85 7.25 0.00 14.75 0.00
5410Y | 525 -0.25 5.90 721 899 1625 4.00 3075 375
7*10Y 475 0.00 495 5.49 6.14 9.50 4.00 16.75 3.00 IRS
10*12Y 2.25 0.00 2.20 245 2.93 450 2.00 7.75 -0.25 06M oDD
10*15Y 3.00 0.00 2.95 3.14 3.46 6.75 2.00 15.00 -0.75 09M Tenor
10*20Y -1.25 -0.50 -0.25 151 3.09 10.25 -1.25 31.00 -11.00 o1y
1.5Y
BOND 02y 2*12y 225
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y [76/765/77/7725 3*7y  -075
1y 1.804 0.30 1.816 1.855 1.877 1.935 1.400 2368 1.237 04y  [7475 4*10y 04
1.5V 1.750 -9.94 1.840 1.888 1.927 2113 1.542 2405 1.232 05Y 10*12*15y fly 1.5
2y 1.832 1.70 1.834 1.882 1.945 2230 1.637 2460 1.225 07Y SPRD
3y 1.800 1.50 1.788 1.847 1.940 2315 1.730 2.540 1.200 10y 7875
4y 1.862 1.30 1.874 1.929 2.038 2.502 1.849 2.705 1.232 12y [81
5Y 1.846 210 1.859 1.924 2.060 2,602 1.825 2767 1217 15y 8175
7Y 1.928 1.50 1.944 2.001 2.151 2728 1.913 2945 1.270 20Y
10Y 1.934 1.10 1.966 2.046 2214 2.815 1.923 3.097 1.355
20Y 1.925 1.50 1.945 2.010 2.169 2792 1.910 3.270 1430 BRS
Lv. HYy| Lv. HYd| Al a |
91d €D 1.90 0.00 KTB 10934 | -0.05 109.39 | 10941 | 109.30 u| T1 T-2 T3 T4 T5 T6
[ cALL 1.77 2.00 | kB | 12762 -0.13 127.88 | 128.01 | 127.54 Hepsg 105 A 24 81 78 56 % 91 112
2 o | 34,432 9|2 14,566 19,866 18,615 13,059 20,223 40,615 25,005
(1-2Y £¢, 3-10Y 20,258 A|Z7tEH I}
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 5.60 0.95 418 0.77 242 9.00 -11.20 9.00 -17.75 IO 22| T 22 FAoE A
1.5Y 9.29 12.19 -0.11 -2.78 -4.66 9.29 -15.60 9.29 -19.10 Q2 0lo| D M0 2t xjHS ZANZ MESICH7F LR St OpZt
2y -1.95 0.30 -1.80 -2.91 -4.51 -0.25 -18.30 1.80 -25.15
3Y -3.00 0.50 -0.83 -0.57 -1.77 2.55 -13.50 475 -19.50 _ N s o e =
4y -9.70 0.70 -9.76 -8.16 -9.07 -4.50 -25.00 2.00 -30.35 I,F:S‘Wlal_:;;l Hl?i;;ﬂ"ﬁﬁi; :’;J'ZEE 230
5Y -8.85 -0.35 -8.46 -7.00 -9.13 -3.20 -27.25 455 -27.25 H==
7Y -16.55 0.00 -16.09 -1291 -15.37 -7.85 -35.15 -4.70 -37.65
10Y -12.40 0.40 -13.28 -11.90 -15.51 -7.50 -37.50 -7.50 -38.70 CRSE 2{¥ &5 OH.
20Y -1275 -0.50 -11.47 -6.86 -7.90 1.75 -36.00 1.75 -48.50




