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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 0.75 1.8540 1.8529 1.8614 19125 14550 2.1175 1.2875 -49,50 -2.00 1y 13400 -0.50 1.6200 0.9900 1%2Y -1750 1.00
oM 1.8500 1.25 1.8415 1.8450 1.8551 19125 15125 2.1050 1.2500 -55.75 -2.00 1.5Y 1.2500 0.00 1.6600 0.9900 2*3Y -2.00 0.50
1y 1.8350 150 1.8245 1.8298 1.8436 1.9200 15700 2.0925 1.2200 -61.50 -1.50 2y 1.1650 0.50 1.6950 1.0000 2*5Y -6.00 0.50
1.5Y 1.8075 2.00 1.7985 1.8113 1.8304 2.0250 1.6450 2.1125 1.1900 -60.75 -1.25 3y 1.1450 1.00 1.7550 1.0550 3*4Y -2.00 0.00
2y 1.7800 2.00 1.7690 17833 1.8098 2.1150 1.6975 2.1350 11675 -62.00 -1.50 4y 1.1250 1.00 1.8000 1.0850 3*5Y -4.00 0.00
3y 17525 2.25 1.7425 1.7565 17891 2.2225 1.6975 2.2225 1.1550 -63.50 -175 5Y 1.1050 1.00 1.8500 1.0400 4*5Y -2.00 0.00
4y 1.7450 2.50 17315 1.7498 17878 2.2950 1.6900 2.2950 11575 -56.50 -2.00 7Y 1.1850 1.00 1.8950 1.0950 5+7Y 8.00 0.00
5Y 1.7400 2.75 17270 1.7480 1.7894 2.3400 1.6825 2.3450 11575 -47.50 -2.00 10Y 1.3200 1.00 2.0500 1.2600 5+10Y 21.50 0.00
7Y 1.7500 3.00 17385 1.7586 1.8024 2.3950 1.7000 24525 11675
10y 17950 3.00 17835 1.8054 1.8523 24850 17525 2.5950 12125 U.S. TREASURY (3= ALY 7|F M)
12y 1.8200 3.00 1.8090 1.8324 1.8773 2.5225 1.7750 2.6450 12150 Tenor M| 1¥Max | 1YMin | 3YMax | 3Y Min
15Y 1.8325 3.00 1.8215 1.8450 1.8887 2.5400 1.7950 2.7050 12150 2y 2.5203 0.0000 2.5203 2.5038 2.5367 2.9773 14315 2.9773 04100
20Y 1.8200 3.00 1.8090 1.8229 1.8621 2.5600 1.7500 2.8725 12150 10Y 2.6662 0.0000 2.6662 2.6554 2.7030 3.2382 2.2377 3.2382 13600
6*9M -0.75 0.50 -1.25 -0.79 -0.63 12.50 -2.25 12.50 -6.00 U.S. TREASURY - KTB (3= FAY 7|F MY
9*12M -1.50 0.25 -1.70 -1.53 -1.15 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
1*2Y -5.50 0.50 -5.55 -4.65 -3.38 23.00 -6.75 23.00 -6.75 2y 69.03 -19 70.93 69.18 7167 103.03 -5343 103.03 -167.50
273Y 275 0.25 -2.65 268 -2.07 13.25 -4.25 13.25 -4.25 10Y 66.92 -3.20 70.12 67.54 71.30 98.82 -24.13 98.82 -63.50
2*4Y -3.50 0.50 375 -3.35 -2.20 21.75 475 23.50 475
2*5Y -4.00 0.75 -4.20 -353 -2.04 27.25 -5.50 34.00 -5.50 Lv. HUH| T-1 T-2 T-3 1¥Max | 1YMin | 3YMax | 3Y Min
3*4Y 075 0.25 -1.10 -067 -0.13 8.50 -1.25 11.25 -1.25 IRS 2*10Y | 150 1.00 0.50 175 175 42.50 -0.25 62.75 -0.25
3*5Y -1.25 0.50 -1.55 -0.85 0.03 14.00 -2.25 22.00 -2.25 KTB 2*10Y| 16.70 1.30 15.40 16.80 17.00 63.50 8.50 82.90 8.50
4*5Y -0.50 0.25 -045 -0.18 0.16 6.00 -1.00 10.75 -1.00 UST 2+10Y| 1459 0.00 14.59 15.16 16.63 85.87 8.46 185.00 8.46
5+7Y 1.00 0.25 115 1.06 130 7.25 0.00 14.75 0.00
510V | 550 025 5.65 574 6.28 1625 4.00 3075 375
7*10Y 4.50 0.00 4.50 468 4.98 9.50 4.00 16.75 3.00 IRS
10*12Y 2.50 0.00 2.55 2.70 2.50 450 2.00 7.75 -0.25 06M oD
10*15Y 3.75 0.00 3.80 3.96 3.65 6.75 2.00 13.00 -0.75 09M Tenor
10%20Y 2.50 0.00 2.55 175 0.99 10.25 -1.50 28.25 -11.00 01y 835
1.5Y
BOND 02y |78 9*ly -1.5
Tenor Lv. M| S5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y
1y 1.826 0.60 1.822 1.820 1.827 1.935 1.524 2.130 1.237 04y
1.5Y 1.834 1.00 1.829 1.831 1.855 2113 1.669 2.145 1232 05Y
2y 1.830 1.90 1.817 1.822 1.847 2.230 1.765 2.230 1.225 07Y SPRD
3y 1.802 2.20 1.792 1.801 1.821 2315 1777 2315 1.200 0y |7875/79
4y 1.867 2.20 1.858 1.869 1.895 2.502 1.837 2.502 1232 12Y
5Y 1.870 2.80 1.858 1.872 1.894 2.602 1.825 2,602 1217 15Y
7Y 1976 3.00 1.963 1978 1.986 2728 1913 2728 1.270 20Y
10y 1.997 3.20 1.982 1.990 2.007 2815 1.923 2815 1355
20Y 2,047 3.00 2.034 2047 2.019 2792 1910 3.015 1430 @
Lv. Ho| Lv. HYH| A o) &
91d CD 1.87 1.00 KTB 109.25 -0.08 109.31 | 109.32 | 109.25 u| T1 T2 T3 T-4 T-5 T-6
[ cALL 1.78 1.00 | kB | 127.01 -0.37 127.25 | 127.29 | 127.04 Hepsg 63 71 10 53 46 82 52 60 115
2 o | 17,309 98l | 5404 11,905 12,890 23,504 24,255 18,215 35,731
(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 0.90 0.90 0.29 0.94 1.64 6.75 -11.20 9.00 -17.75 2o 2e|Ms
TSN =265 200 =307 -1.98 242 040 -15.60 240 -19.10 FOMCOlALZ Qo SHet BT QUEThRE AL EE SAS TA. 012 29 Pato] LT 29(7|9 BA 4522 HA 3
2y -5.00 0.10 -476 -3.92 374 -0.25 -18.30 -0.25 -25.15 2l M
3y -4.95 0.05 -4.97 -4.49 -3.19 2.55 -13.50 475 -19.50
a4y -12.20 0.30 -12.69 -11.92 -10.69 -4.50 -25.00 2.00 -30.35 RS Aj2e] oY Ao HAZH Als. 75 AETY
5Y -13.00 -0.05 -13.08 -12.38 -10.48 -3.20 -27.25 455 -27.25 = A== = S =
7Y -22.60 0.00 2245 21.94 -18.33 7.85 -35.15 -4.70 -37.65 & RURE HIDASH M-S RS Aol A7t gl 5‘3‘3& 7| £ B FHoR A £
10y -20.20 -0.20 -19.89 -18.49 -15.49 -7.50 -37.50 -7.50 -38.70
20Y -22.70 0.00 -22.52 -22.39 -15.69 175 -29.60 175 -48.50 CRSE CHEE R7HOIA AlS.




