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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 14675 1.00 14585 1.4201 1.5035 1.9125 1.3750 1.9125 1.2875 -71,50 -0.50 1y 0A6900 3.00 1.4550 0.3900 1%2Y -2&50 3.00
oM 14275 2.00 1.4095 1.3584 14394 1.9125 1.2925 1.9125 1.2500 -84.25 -0.50 1.5Y 0.5350 450 1.3950 1.0400 2*3Y -9.00 1.50
1y 14050 3.50 1.3745 1.3129 1.3894 1.9200 1.2225 1.9200 1.2200 -93.25 -0.25 2Y 0.4050 6.00 1.3750 1.0900 2*5Y -13.50 2.00
1.5V 1.3775 5.00 1.3325 1.2480 1.3238 2.0250 1.1350 2.0250 1.1350 -100.75 -0.75 3y 0.3150 7.50 1.4100 0.0450 3*4Y -2.50 0.50
2Y 1.3375 6.25 1.2820 1.1925 1.2688 21150 1.0700 21150 1.0700 -102.75 -1.50 4y 0.2900 8.00 1.4600 0.0350 3*5Y -4.50 0.50
3y 1.3225 8.25 1.2505 1.1509 1.2278 22225 1.0150 22225 1.0150 -104.50 -2.75 5Y 0.2700 8.00 1.5300 0.0150 4*5Y -2.00 0.00
4y 13175 9.50 1.2355 1.1338 1.2097 2.2900 0.9875 2.2950 0.9875 -96.50 -3.50 7Y 0.3550 8.50 1.6000 0.0750 5*7Y 8.50 0.50
5Y 1.3150 10.75 1.2230 1.1204 1.1984 23350 0.9775 2.3400 0.9775 -82.50 -4.25 10Y 0.5300 8.50 1.8200 0.2550 5*10Y 26.00 0.50
7Y 1.3200 12.00 1.2180 1.1136 1.1948 23825 0.9725 2.3950 0.9725
10Y 1.3550 12.75 1.2465 1.1379 1.2238 2.4475 0.9925 2.4850 0.9925 u.S. TREASURY (3t2 Y 7| M YH|)
12Y 1.3700 12.75 1.2620 1.1568 1.2431 24875 1.0125 25225 1.0125 Tenor HMUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 1.3575 12.75 1.2495 1.1398 1.2318 25075 0.9925 2.5400 0.9925 2y 1.7655 -0.0324 1.7979 1.7152 1.6865 29773 14319 29773 0.5400
20Y 1.2825 12.75 1.1745 1.0641 1.1794 2.5300 0.9125 2.5650 0.9125 10Y 1.8468 -0.0518 1.8986 17734 1.7447 3.2382 14607 3.2382 1.3600
6*9M -4.00 1.00 -4.90 -6.18 -6.40 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M -2.25 1.50 -3.50 -4.55 -5.00 8.00 -7.00 10.50 -7.00 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
1*2Y -6.75 2.75 -9.25 -12.04 -12.06 2050 -15.50 23.00 -15.50 2y 4035 -9.54 49.89 4162 38.75 103.03 17.69 103.03 -117.20
2*3Y -1.50 2.00 -3.15 -4.16 -4.10 10.75 -5.50 13.25 -5.50 10Y 30.68 -18.98 49.66 37.14 34.27 98.82 8.95 98.82 -29.70
2*4Y -2.00 3.25 -4.65 -5.88 -5.91 18.25 -8.25 2350 -8.25
2*5Y -2.25 450 -5.90 -7.21 -7.04 2325 -10.00 34.00 -10.00 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
3*4Y -0.50 1.25 -1.50 -171 -1.81 7.50 -3.25 11.25 -3.25 IRS 2*10Y 1.75 6.50 -4.75 -4.75 -4.75 35.75 -9.50 6275 -9.50
3*5Y -0.75 2.50 -2.75 -3.05 -2.93 12.50 -5.25 22.00 -5.25 KTB 2*10Y| 17.80 7.50 10.30 10.30 10.30 63.50 410 82.90 410
4*5Y -0.25 1.25 -1.25 -1.34 -1.13 5.25 -2.25 10.75 -2.25 UST 2*10Y| 813 -1.94 10.07 5.82 5.82 54.43 -23.40 177.00 -23.40
5*7Y 0.50 1.25 -0.50 -0.67 -0.36 6.25 -1.75 14.75 -1.75
5410V | 400 200 235 175 253 14.00 050 3025 050
7*10Y 3.50 0.75 2.85 243 2.90 7.75 175 16.00 175 IRS
10*12Y 1.50 0.00 155 1.89 1.93 450 1.50 6.75 -0.25 06M oDD
10*15Y 0.25 0.00 0.30 0.19 0.80 6.75 -0.25 12.00 -0.75 09M Tenor
10*20Y -7.25 0.00 -7.20 -7.38 -4.44 10.25 -8.00 24.00 -11.00 o1y
15Y |3475/35/355
BOND 02y
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 325
1y 1318 3.50 1.288 1.217 1315 1.918 1.136 1.935 1.136 04Y
1.5V 1.375 6.10 1.323 1.239 1.320 2113 1122 2113 1122 05Y
2y 1.362 6.30 1.307 1.231 1.307 2212 1.089 2230 1.089 07Y SPRD
3y 1.345 8.00 1.275 1.209 1.266 2308 0.092 2315 0.092 10Y |2875/335/35
4y 1454 10.70 1.360 1.269 1332 2486 1.127 2.502 1.127 12Y
5Y 1.440 11.80 1337 1.264 1326 2592 1122 2.602 1122 15Y
7Y 1513 12.80 1403 1.306 1.383 2711 1.163 2.728 1.163 20Y
10Y 1.540 13.80 1422 1.320 1.396 2.815 1.170 2.815 1.170
20Y 1457 15.40 1.330 1.293 1.392 2.790 1.146 2792 1.146 BRS
Lv. HYy| Lv. HYd| Al a |
91d CD 154 0.00 KTB 110.47 -0.33 11073 | 11073 | 11044 u| T1 T2 T3 T-4 T-5 T-6
[ cALL 1.52 3.00 | ktB | 131.85 -1.50 132.85 | 13291 | 13177 Hepsg 133 7 133 0 0 101 79 57 134
2 o | 36,640 212 36,640 0,000 0,000 43,350 18,538 15,076 55,125
(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 8.70 0.00 8.69 9.64 7.40 12.25 -9.65 12.25 -17.75 Zax) 22, 25 oz
1.5Y 0.25 -1.10 091 0.95 0.39 4.05 -10.60 4.05 -19.10 M AZ 7|7t Q2 0| 22| ASE SHHBO| BIY. XET|S QA 010 DAME ZoH X|HE 27 7|9,
2y -2.45 -0.05 -2.52 -3.90 -3.84 -0.25 -12.75 -0.25 -25.15
3Y -2.25 0.25 -2.45 -5.81 -3.87 9230 -12.20 9230 -19.50 RS, ® 27 23] 2
4y -13.65 -1.20 -1247 -13.56 -12.25 -4.50 -21.70 -1.45 -30.35 N a7t H|Clast 22
5Y -12.50 -1.05 -11.42 -14.34 -1277 -3.20 -27.25 -2.25 -27.25 = Te T s
7Y -19.30 -0.80 -18.46 -19.27 -18.77 -7.85 -34.75 -7.50 -37.65
10Y -18.50 -1.05 -17.51 -18.17 -17.22 -7.50 -37.50 -7.50 -38.70 CRS, © 12+ 52| &5,
20Y -17.45 -2.65 -15.51 -22.86 -21.22 1.75 -28.85 1.75 -48.50




