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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 1.8575 0.50 1.8545 1.8654 18386 19125 14125 2.2475 1.2875 -46,50 1.50 1y 13700 2.00 1.6200 0.8900 172y -14Aoo -1.00
oM 1.8500 0.50 1.8475 1.8524 18438 19125 14550 2.1975 1.2500 5225 1.00 1.5Y 1.3000 1.50 1.6600 0.9050 23y 250 0.00
1y 1.8350 0.50 1.8355 1.8345 18428 1.9200 1.5000 2.1825 1.2200 -56.75 0.50 2Y 1.2300 1.00 1.6950 0.9200 2*5Y -3.50 -0.50
1.5Y 1.8225 0.50 18230 18134 18433 2.0250 15550 2.1925 1.1900 -57.00 0.25 3y 1.2050 1.00 1.7550 0.9850 34y -0.50 0.00
2Y 1.7975 0.50 1.8020 17853 18379 2.1150 1.6000 22175 11675 -57.00 0.50 ay 1.2000 1.00 1.8000 1.0700 3*5Y -1.00 -0.50
3y 1.7750 0.75 1.7805 1.7594 18347 22225 16750 2.2800 11550 -57.50 0.00 5Y 11950 0.50 1.8500 1.0400 45y -0.50 -0.50
ay 1.7700 0.50 1.7755 17548 18441 2.2950 1.6900 2.3600 11575 5225 0.25 7Y 1.2550 0.50 1.8950 1.0950 5+7Y 6.00 0.00
5Y 1.7700 0.50 17770 17534 18538 2.3400 16825 24375 11575 4350 0.25 10V 1.3900 0.50 2.0500 1.2600 5+10Y 19.50 0.00
7Y 17775 0.25 1.7870 17636 18729 2.3950 1.7000 2.5500 11675
10Y 1.8250 0.25 1.8350 1.8108 19278 24850 17525 2.6950 12125 U.S. TREASURY (@2 ALY 7|F HUH))
12Y 1.8525 0.25 1.8615 18348 19534 25225 1.7750 27675 12150 Tenor HouH| 1Y Max | 1Y Min | 3Y Max | 3Y Min
15Y 1.8650 0.25 1.8755 1.8504 19621 2.5400 1.7950 2.8450 12150 2Y 2.5438 -0.0391 2.5829 2.5869 2.6201 29773 1.2620 29773 03100
20Y 1.8250 0.25 18330 1.8074 19415 2.5600 1.7500 2.9925 12150 10Y 2.7144 -0.0314 2.7458 27388 2.7856 32382 2.0387 32382 1.3600
6*9M -0.75 0.00 -0.70 -1.30 051 12.50 225 12.50 -6.00 U.S. TREASURY - KTB (BH2 AU J|F HYU
9*12M -1.50 0.00 -1.20 -1.79 -0.10 10.50 -3.00 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
172y -3.75 0.00 -335 -4.93 -049 23.00 -6.75 23.00 -6.75 2v 70.88 -5.01 75.89 76.99 78.81 103.03 5343 103.03 -187.00
2*3Y 225 025 215 259 032 13.25 425 13.25 425 10V 7224 374 75.98 7438 75.56 98.82 -24.46 98.82 -63.50
2*aY 275 0.00 -2.65 -3.05 062 21.75 -475 2350 475
2*5Y 275 0.00 -2.50 -319 1.59 27.25 -5.50 34.00 -5.50 Lv. Moy T1 T-2 T3 1Y Max | 1Y Min | 3Y Max | 3Y Min
3*4y -0.50 025 -0.50 -046 095 8.50 -1.00 11.25 -1.00 IRS 2*10Y | 275 -0.25 3.00 325 4.00 4250 -0.25 62.75 -0.25
3*5Y -0.50 025 -035 -0.60 191 14.00 -1.50 22.00 -1.50 KTB 2*10Y| 15.70 -0.50 16.20 17.80 19.80 63.50 8.50 82.90 8.50
4*5Y 0.00 0.00 0.15 -0.14 0.96 6.00 -0.75 10.75 -0.75 UST 2*10Y| 17.06 0.77 16.29 1519 16.55 85.87 846 191.00 846
5*7Y 0.75 -0.25 1.00 1.03 1.92 725 0.00 1475 0.00
5+10¥ 5.50 -0.25 580 574 740 16.25 4.00 3075 375
7*10Y 475 0.00 4.80 471 548 950 4.00 16.75 3.00 IRS
10*12Y 275 0.00 265 240 257 450 2.00 775 -0.25 06M GEE
10*15Y 4.00 0.00 4.05 3.9 344 6.75 2.00 15.00 -0.75 09M Tenor
10%20Y 0.00 0.00 -0.20 -0.34 138 10.25 -1.50 31.00 -11.00 01y
1.5Y
BOND 02y
Tenor Lv. Mo 5MA 20MA 60MA | 1Y Max | 1YMin | 3YMax | 3Y Min 03Y |765/7625
1y 1316 0.20 1814 1.801 1.844 1.935 1451 2153 1.237 04y |76/765
1.5V 1.835 030 1.834 1831 1.881 2113 1.585 2185 1.232 05Y
2Y 1.835 110 1.829 1827 1.882 2.230 1675 2.230 1.225 07Y SPRD
3y 1812 1.20 1.809 1.804 1.863 2315 1737 2315 1.200 10Y
ay 1.875 1.00 1877 1.875 1.944 2502 1.349 2502 1.232 12Y
5Y 1.877 1.00 1.881 1.875 1.950 2.602 1.825 2.602 1217 15Y
7v 1.984 0.80 1.990 1971 2038 2728 1.913 2728 1.270 20Y
10Y 1.992 0.60 2.003 1976 2.076 2.815 1.923 2.862 1.355 2y 23
20Y 2.037 0.00 2.048 2.001 2.057 2792 1.910 3.042 1430 RS
Lv. H| Lv. Hd| Al i |
91d CD 1.86 0.00 KTB 109.26 -0.03 109.30 | 109.35 | 109.26 u| T1 T2 T3 T-4 T-5 T-6
[ calL 1.75 -3.00 | kB | 127.00 -0.05 127.10 | 127.23 | 126.98 Hepsg 56 74 -60 116 95 75 9% 103 116
2 o 15,005 o2 | -18189 33,194 35,223 16,060 24,205 51,818 34,637
(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 1.90 030 215 335 -0.14 6.75 -11.20 9.00 -17.75 MH 22| AEAD.
15y [ 125 020 112 174 | 378 040  -1560 | 240 | -1910 GNHE B2 SZ2 AIFO 2 YYS OIXX RUD, 0% F2| QISHE =3 HA7L OfLIEkE BXIo] Wol] B2 S S
2Y -3.75 -0.60 -2.66 -4.21 -4.44 -0.25 -18.30 0.25 2515 © ME B SN DO OFLBE DLt
N -3.70 -0.45 -2.83 -4.47 -2.84 2555 -13.50 475 -19.50 = 7159 AMA2L =g o
ay -10.50 -0.50 -10.19 -12.01 -10.02 -4.50 -25.00 2.00 -3035 Mol el At Tiot
5Y 1070 2050 1040 1217 961 320 2725 455 2725 RS= SMUS0| ASSHH < Ord
7Y -20.65 -0.55 -20.34 2071 -16.50 7.85 -35.15 -4.70 -37.65 SEHZD LEet SHUE Map SHAX|Y AH2E FTA.
10Y -16.70 -0.35 -16.80 -16.51 -14.83 -7.50 -37.50 -7.50 -38.70
20Y -21.20 0.25 2148 -19.33 -11.50 175 -34.95 175 -48.50 CRSE A2 Op




