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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 14050 0.75 14015 1.3940 1.5465 1.9125 13750 1.9125 1.2875 -75,25 -1.00 1y 05550 150 14550 0.3900 1%2Y -23Aoo 1.50
oM 13450 175 13345 13216 14787 1.9125 1.2925 1.9125 1.2500 -80.00 -1.00 1.5Y 04450 2.00 1.3950 1.0400 2*3Y -9.00 -0.50
1y 13075 2.50 1.2895 1.2633 14249 1.9200 1.2225 1.9200 1.2200 -87.25 -0.75 2y 0.3250 3.00 1.3750 1.0900 2*5Y -10.50 -0.50
1.5Y 1.2450 3.00 12125 1.1835 13563 2.0250 11350 2.0250 1.1350 -92.25 -1.50 3y 0.2350 2.50 1.4100 0.0450 3*4Y -0.50 0.00
2y 11975 375 11540 1.1238 13025 2.1150 1.0700 2.1150 1.0700 -91.50 175 4y 0.2300 2550 1.4700 0.0350 3*5Y -1.50 0.00
3y 11575 4.00 1.1085 1.0740 1.2595 2.2225 1.0150 2.2225 1.0150 -91.25 -2.00 5Y 0.2200 2.50 15300 0.0150 4*5Y -1.00 0.00
4y 11450 425 1.0910 1.0528 1.2414 2.2900 0.9875 2.2950 0.9875 -83.75 -2.00 7Y 0.2900 2.50 1.6600 0.0750 5+7Y 7.00 0.00
5Y 11325 450 1.0765 1.0408 1.2305 23350 0.9775 2.3400 0.9775 -68.75 -2.25 10Y 04650 2.50 1.8550 0.2550 5+10Y 24.50 0.00
7Y 11275 450 1.0695 1.0353 1.2274 23825 0.9725 2.3950 0.9725
10Y 1.1525 4.75 1.0910 1.0563 1.2574 24475 0.9925 24850 0.9925 U.S. TREASURY (o= HYY 7|&E HUH))
12Y 11725 475 11110 1.0754 12772 24875 1.0125 2.5225 1.0125 Tenor M| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 11525 475 1.0910 1.0566 1.2675 2.5075 0.9925 2.5400 0.9925 2y 1.5120 0.0000 1.5120 1.5319 1.5040 29773 14885 29773 0.5400
20Y 10775 475 1.0160 0.9843 1.2230 2.5300 0.9125 2.5650 0.9125 10Y 1.5003 0.0000 1.5003 14970 14811 3.2382 14719 3.2382 13600
6*9M -6.00 1.00 -6.70 -7.24 -6.78 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (33 ¥ 7|F MYl
9*12M 375 0.75 -4.50 -5.84 -5.38 8.00 -7.00 10.50 -7.00 Tenor Lv. HQUH| T-1 T-2 T-3 1¥Max | 1YMin | 3YMax | 3Y Min
12y -11.00 1.25 -13.55 -13.95 -12.24 20.50 -15.50 23.00 -15.50 2y 25.70 35 29.20 33.19 3040 103.03 20.55 103.03 -117.50
273Y -4.00 0.25 -4.55 -4.98 430 10.75 -5.50 13.25 -5.50 10Y 1553 -5.00 20.53 25.10 2401 98.82 8.95 98.82 -33.00
2*4Y -5.25 0.50 -6.30 -7.10 -6.11 18.25 -8.25 23.50 -8.25
2*5Y -6.50 0.75 775 -8.30 -7.20 23.25 -10.00 34.00 -10.00 Lv. Y| T-1 T-2 T-3 1¥Max | 1YMin | 3YMax | 3Y Min
3*4Y -1.25 0.25 -1.75 213 -1.80 7.50 -3.25 11.25 -3.25 IRS 2*10Y | -4.50 1.00 -5.50 -6.75 775 3575 -9.50 62.75 -9.50
3*5Y 250 0.50 -3.20 -333 -2.90 12.50 -5.25 22.00 -5.25 KTB 2*10Y| 9.0 150 7.50 4.60 4.10 63.50 410 82.90 410
4*5Y -1.25 0.25 -145 -1.20 -1.09 525 -2.25 10.75 -2.25 UST 2+10Y| -117 0.00 117 -3.49 229 5443 -23.40 177.00 -23.40
5+7Y -0.50 0.00 -0.70 -0.55 031 6.25 -175 14.75 -175
5410 | 200 025 145 155 269 14.00 050 3075 050
7*10Y 2.50 0.25 2.15 2.10 3.00 7.75 175 16.75 175 IRS
10*12Y 2.00 0.00 2.00 191 198 450 150 7.00 -0.25 06M  |40.25/405 GEE
10*15Y 0.00 0.00 0.00 0.04 1.01 6.75 -0.25 12.50 -0.75 09M Tenor
10%20Y -7.50 0.00 -7.50 -7.20 -343 10.25 -8.00 24.25 -11.00 o1y |29/31
15y |245
BOND 02y [19.75 6*12m -11.25/-115
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 12,5 /15.75 3*10y -0.75
1y 1.220 3.50 1.183 1.180 1359 1918 1136 1.935 1136 04Y | 135/1375
1.5Y 1.247 3.70 1.205 1.174 1358 2113 1122 2113 1122 05y |95
2y 1.255 3.50 1212 1.162 1344 2212 1.089 2.230 1.089 07Y SPRD
3y 1.230 3.50 1187 1.102 1303 2.308 0.092 2315 0.092 10Y
4y 1.290 430 1.234 1.193 1364 2486 1127 2.502 1127 12Y
5Y 1.297 450 1.236 1.193 1357 2.592 1122 2,602 1122 15Y
7Y 1331 470 1.266 1.235 1419 2711 1.163 2728 1163 20Y
10y 1345 5.00 1.275 1.244 1432 2815 1170 2815 1170
20Y 1337 5.50 1277 1.240 1444 2.790 1.146 2792 1.146 @
Lv. HYy| Lv. HYd| Al i |
91d CD 149 0.00 KTB 110.96 -0.13 11112 | 11114 | 11091 u| T1 T2 T3 T-4 T-5 T-6
[ cALL 1.50 -4.00 | kB | 13410 -0.50 13475 134.80 133.92 PEEE] 118 74 26 92 68 108 118 114 103
2 o | 62,098 o8l | 25658 36,440 28,330 33,625 33,376 44,535 41,815
(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 875 -1.00 10.67 8.28 6.57 12.25 -9.65 12.25 -17.75 2 AL 07t M LME SIEA & orst XY RIL BES QSO R UM E Ho|i 22|FS 0t
1.5Y -0.20 -0.70 071 0.99 -0.17 4.05 -10.60 4.05 -19.10
2y 575 0.25 -5.84 -3.81 419 -0.25 -12.75 -0.25 -25.15 RS SAYMBT} GIES) 2% AL T Ao AE opZ
3y -7.25 0.50 -7.89 -2.84 430 92.30 -12.20 92.30 -19.50 St o olsat o[z F|jHOE T E Aae KBHA,
4y -14.50 -0.05 -14.34 -14.01 -12.27 -4.50 -21.70 -045 -30.35
5Y -1645 0.00 -15.91 -15.18 -12.68 -3.20 -27.25 -1.50 -27.25
7Y -20.35 -0.20 -19.65 -19.97 -19.16 7.85 -34.75 7.50 -37.65 CRSE H 72t &5 Ot
10y -19.25 -0.25 -18.44 -18.81 -17.43 -7.50 -37.50 -7.50 -38.70
20Y -25.95 -0.75 -26.12 -25.59 -22.14 175 -29.50 175 -48.50




