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Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 1.8475 -0.50 1.8540 1.8625 1.8710 19125 16100 2.0875 1.2875 -56,50 0.00 1Y 12500 -0.50 1.5100 0.9950 1%2Y -16Aoo 0.00
oM 1.8325 -0.25 1.8385 1.8399 1.8589 19125 1.6900 2.0525 1.2500 -62.50 0.50 1.5Y 1.1650 0.00 1.5300 1.2350 2*3Y -6.50 -0.50
1Y 1.8150 -0.50 1.8235 1.8128 1.8410 1.9200 17575 2.0325 1.2200 -67.00 0.25 2y 1.0900 -0.50 1.5650 1.3200 2*5Y -11.50 0.00
1.5Y 1.7900 -0.50 1.7950 1.7665 1.8102 2.0250 17125 2.0325 1.1900 -70.25 -0.25 3y 1.0250 -1.00 1.6550 1.0050 3*4Y -1.50 0.50
2y 1.7600 -0.75 17625 17263 17773 2.1150 16725 2.1150 1.1675 -70.25 0.25 4y 1.0100 -0.50 1.7200 0.9550 3*5Y -5.00 0.50
3y 17275 -0.75 1.7280 1.6915 1.7445 2.2225 1.6350 2.2225 1.1550 -73.25 0.25 5Y 0.9750 -0.50 1.7800 0.9000 4*5Y -3.50 0.00
4y 17125 -0.75 17100 16723 17302 2.2950 16150 2.2950 1.1575 -69.00 0.50 7v 1.0150 -0.50 1.8950 0.9400 5*7Y 4.00 0.00
5Y 1.7075 -0.75 1.7050 1.6648 17237 2.3400 1.6050 2.3400 1.1575 -56.00 0.50 10Y 1.1700 -0.50 2.0500 1.1450 5*10Y 19.50 0.00
7v 1.7050 -1.00 1.7045 1.6616 17237 2.3950 1.5950 2.3950 1.1675
10Y 1.7300 -1.00 1.7280 1.6846 1.7566 2.4850 1.6150 2.4850 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.7550 -1.00 1.7530 1.7088 1.7827 2.5225 1.6425 2.5225 12150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 17625 -0.75 1.7580 17110 1.7900 2.5400 1.6450 2.5400 1.2150 2y 2.3660 -0.0331 2.3991 2.3900 2.3900 29773 1.7620 29773 0.4100
20Y 1.7375 -0.75 17315 1.6843 1.7730 2.5600 1.6225 2.6500 1.2150 10Y 2.5690 -0.0208 2.5898 25637 25637 3.2382 2.3394 3.2382 1.3600
6*9M -1.50 0.25 -1.55 -2.26 -1.21 8.50 -5.25 12.50 -6.00 U.S. TREASURY - KTB (o= HYPL 7|= HYY
9*12M -1.75 -0.25 -1.50 -2.71 -1.79 8.25 -4.50 10.50 -4.50 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -5.50 -0.25 -6.10 -8.65 -6.38 23.00 -11.00 23.00 -11.00 2y 59.10 -2.71 61.81 62.00 63.30 103.03 -29.80 103.03 -159.50
2*3Y -3.25 0.00 -3.45 -3.48 -3.28 13.25 -4.25 13.25 -4.25 10Y 64.70 -0.78 65.48 65.37 67.17 98.82 -15.23 98.82 -63.50
2*4Y -4.75 0.00 -5.25 -5.40 -4.71 21.75 -6.50 23.50 -6.50
2*5Y -5.25 0.00 -5.75 -6.15 -5.36 27.25 -7.75 34,00 -7.75 | SPRD T2 HH| T-1 T-2 T-3 1Y Max | 1Y Min | 3Y Max | 3Y Min
3*4Y -1.50 0.00 -1.80 -1.93 -143 8.50 -2.50 11.25 -2.50 IRS 2*10Y | -3.00 -0.25 -2.75 -4.50 -4.75 42.50 -6.50 6275 -6.50
3*5Y -2.00 0.00 -2.30 -2.68 -2.08 14.00 -3.50 22.00 -3.50 KTB 2*10Y| 14.70 -0.70 15.40 14.00 13.50 63.50 430 82.90 430
4*5Y -0.50 0.00 -0.50 -0.75 -0.65 6.00 -1.25 10.75 -1.25 UST 2*10Y| 20.30 1.23 19.07 17.37 17.37 79.07 6.06 177.00 6.06
5*7Y -0.25 -0.25 -0.05 -0.31 0.00 7.25 -1.25 14.75 -1.25
5410V | 225 -0.25 230 1.99 330 1625 075 3075 075
7*10Y 2.50 0.00 2.35 2.30 3.29 9.50 1.75 16.75 1.75 IRS
10*12Y 2.50 0.00 2.50 241 2.60 450 2.00 7.75 -0.25 06M oDD
10*15Y 3.25 0.25 3.00 2.64 3.34 6.75 2.00 13.00 -0.75 09M Tenor
10*20Y 0.75 0.25 0.35 -0.04 1.63 10.25 -1.50 27.50 -11.00 01y
15Y 7925
02v_[76/7575 5y°10y 525
Tenor Lv. HH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y  |72.25/73/72.75
1Y 1.773 -0.10 1772 1.762 1.808 1.935 1.743 2.035 1.237 04y |71.25/715/7075
1.5Y 1.779 -0.10 1.776 1.761 1.813 2113 1.739 2113 1.232 05Y
2y 1.775 -0.60 1772 1.748 1.806 2.230 1.715 2.230 1.225 07y SPRD
3y 1.765 -0.70 1.762 1732 1.780 2315 1.675 2315 1.200 10Y
4y 1.820 -1.00 1816 1.785 1.840 2.502 1.725 2.502 1.232 12Y
5Y 1.807 -1.00 1.804 1.767 1.833 2.602 1.697 2.602 1217 15Y
7v 1.885 -1.10 1.882 1.847 1.925 2.728 1.779 2.728 1.270 20Y
10Y 1.922 -1.30 1.920 1.883 1.950 2.815 1.805 2.815 1.355 2y 8/85/9
20Y 1.937 -1.00 1.935 1.908 1.994 2792 1.840 2.817 1430 CRS |23y -65
Lv. Y| Lv. Y| Al o |
91d CD 1.85 0.00 KTB 109.37 0.03 10933 | 10940 | 109.33 Y| T-1 T2 T3 T4 T5 T6
CALL 1.74 0.00 LKTB 127.88 0.13 127.70 128.02 127.70 Hepeig 81 ¢ 24 57 922 150 157 57 84
2 9 | 24,625 92 | 11572 13,053 29,316 60,826 74,370 18,510 32,765
Tenor | Lv. | M2l | SMA | 20MA | 6OMA | 1VMax | 1VMin | 3YMax | 3VMin
1Y 420 -0.40 5.11 5.04 3.33 6.75 -9.65 9.00 -17.75 ;l X 22|, OFA|OF ZtOiA{ B}2tsh O] 2 22|90 ¥ Hwron 3ja,
1.5Y 1.10 -0.40 1.92 0.57 -0.31 2.65 -14.80 2.65 -19.10
S RO st | em | e | 2e  w | an | %0 IRs, 324 32l ABslof of,
4y -10.75 0.25 -10.60 -11.25 -1097 -4.50 -25.00 2.00 -30.35 vt 3vE SHoR A3,
5Y -9.95 0.25 -9.92 -10.19 -1093 -3.20 -27.25 455 -27.25
7v -18.00 0.10 17.71 -18.56 -20.16 7.85 -35.15 470 -37.65 CRs, @ T2t 22| 32t o,
10Y -19.20 0.30 -19.22 -19.88 -19.35 -7.50 -37.50 -7.50 -38.70
20Y -19.95 0.25 -20.37 -22.36 -22.14 175 -29.60 175 -48.50




