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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 14775 1.50 14630 1.4345 1.4875 1.9125 1.3750 1.9125 1.2875 -73,50 -1.25 1y 0A6400 -0.50 1.4550 0.3900 1%2Y -2&00 2.00
oM 14200 1.00 14130 1.3775 14243 1.9125 1.2925 1.9125 1.2500 -83.25 0.25 1.5Y 0.4850 0.00 1.3950 1.0400 2+3Y -10.00 -0.50
1y 1.3750 0.75 1.3770 1.3366 1.3750 1.9200 1.2225 1.9200 1.2200 -90.25 2.50 2Y 0.3600 1.50 1.3750 1.0900 2*5Y -16.00 -0.50
1.5V 13175 -0.25 1.3370 1.2780 1.3105 2.0250 1.1350 2.0250 1.1350 -97.50 225 3y 0.2600 1.00 14100 0.0450 3*4Y -4.00 0.00
2Y 1.2625 -1.00 1.2925 1.2241 1.2558 21150 1.0700 21150 1.0700 -100.00 2.50 4y 0.2200 1.00 1.4600 0.0350 3*5Y -6.00 0.00
3y 1.2350 -1.25 1.2695 1.1879 1.2160 22225 1.0150 22225 1.0150 -100.75 275 5Y 0.2000 1.00 1.5300 0.0150 4*5Y -2.00 0.00
4y 1.2200 -1.50 1.2580 11721 1.1983 2.2900 0.9875 2.2950 0.9875 -93.00 3.25 7Y 0.2700 1.00 1.5750 0.0750 5+7Y 7.00 0.00
5Y 1.2075 -1.75 1.2500 1.1590 1.1870 23350 0.9775 2.3400 0.9775 -78.00 3.50 10Y 0.4450 1.00 1.7900 0.2550 5*10Y 24.50 0.00
7Y 1.2000 -2.25 1.2485 1.1528 1.1836 23825 0.9725 2.3950 0.9725
10Y 1.2250 -2.50 1.2780 1.1783 1.2124 2.4475 0.9925 2.4850 0.9925 u.S. TREASURY (3t2 Y 7| M YH|)
12Y 1.2400 -2.50 1.2930 1.1961 1.2314 24875 1.0125 25225 1.0125 Tenor HMUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 1.2325 -2.50 1.2840 1.1815 1.2199 25075 0.9925 2.5400 0.9925 2y 1.6810 -0.0609 1.7419 1.7580 1.7170 29773 14319 29773 0.5400
20Y 1.1550 -2.50 1.2070 1.1059 1.1641 2.5300 0.9125 2.5600 0.9125 10Y 17233 -0.0616 1.7849 17971 1.7875 3.2382 14607 3.2382 1.3600
6*9M -5.75 -0.50 -5.00 -5.70 -6.33 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M -4.50 -0.25 -3.60 -4.09 -4.93 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 -11.25 -1.75 -8.45 -11.25 -11.92 2050 -15.50 23.00 -15.50 2y 3210 -6.59 38.69 42.10 37.20 103.03 17.69 103.03 -117.20
2*3Y -2.75 -0.25 -2.30 -3.63 -3.98 10.75 -5.50 13.25 -5.50 10Y 26.63 -5.36 31.99 3401 29.55 98.82 8.95 98.82 -29.70
2*4Y -4.25 -0.50 -3.45 -5.20 -5.75 18.00 -8.25 2350 -8.25
2*5Y -5.50 -0.75 -4.25 -6.51 -6.88 2275 -10.00 34.00 -10.00 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
3*4Y -1.50 -0.25 -1.15 -1.58 -1.77 7.50 -3.25 11.25 -3.25 IRS 2*10Y | -3.75 -1.50 -2.25 -2.25 -0.75 35.75 -9.50 6275 -9.50
3*5Y -2.75 -0.50 -1.95 -2.89 -2.89 12.50 -5.25 22.00 -5.25 KTB 2*10Y| 9.70 -1.30 11.00 12.00 14.70 63.50 410 82.90 410
4*5Y -1.25 -0.25 -0.80 -131 112 5.25 -2.25 10.75 -2.25 UST 2*10Y| 423 -0.07 430 3.91 7.05 54.43 -23.40 177.00 -23.40
5*7Y -0.75 -0.50 -0.15 -0.63 -0.34 6.25 -1.75 14.75 -1.75
540Y | 175 -0.75 280 193 2554 14.00 050 3025 050
7*10Y 2.50 -0.25 2.95 2.55 2.88 7.75 175 15.75 175 IRS
10*12Y 1.50 0.00 1.50 1.79 1.90 450 1.50 6.75 -0.25 06M oDD
10*15Y 0.75 0.00 0.60 0.32 0.75 6.75 -0.25 12.00 -0.75 09M [415 Tenor
10*20Y -7.00 0.00 -7.10 -7.24 -4.83 10.25 -8.00 2350 -11.00 o1y
1.5Y
BOND 02Y [265/26/2625 5*10y 225
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 235 7*10y 2.5
1y 1.330 1.00 1317 1.251 1.300 1.918 1.136 1.935 1.136 04y 2*5y -05
1.5V 1.380 1.00 1.369 1.283 1308 2113 1122 2113 1122 05y  [215 %4y -04
2y 1.360 0.50 1.352 1.274 1.296 2212 1.089 2230 1.089 07Y SPRD [1%2y -11
3y 1.325 -0.50 1.324 1.245 1.256 2308 0.092 2315 0.092 10Y 172y -11.25
4y 1415 0.00 1421 1314 1.324 2486 1127 2.502 1.127 12Y
5Y 1.395 0.00 1402 1.305 1318 2592 1122 2.602 1122 15Y
7Y 1451 -0.50 1.468 1352 1.374 2711 1.163 2.728 1.163 20Y
10Y 1457 -0.80 1482 1.365 1.387 2.815 1.170 2.815 1.170
20Y 1417 0.10 1426 1.329 1377 2.790 1.146 2792 1.146 BRS
Lv. HYy| Lv. HYd| Al i |
91d €D 155 0.00 KTB 110.71 0.00 11068 | 11074 | 110.68 u| T1 T-2 T3 T4 T5 T6
[ cALL 1.51 1.00 | kB | 132.88 0.08 132.70 132,94 132.70 EEEE] 103 A -135 238 160 118 133 0 0
2 o | 30,435 92l | -55915 86,350 72,640 35,269 36,640 0,000 0,000
(1-2Y £t 3-10Y 20,25 A|7HH7} 7 7|F)
Tenor | lv. | FYHl | SMA | 20MA | GOMA | I¥Max | 1VMin | 3YMax | 3V Min
1y 450 -0.25 5.98 852 749 12.25 -9.65 12.25 -17.75 oK) 22|, 2] o AN & S OfZh HE EeY.
1.5Y -6.25 -1.25 -3.20 -0.50 0.26 4.05 -10.60 4.05 -19.10
2y -9.75 -1.50 -5.93 -4.99 -3.98 -0.25 -12.75 -0.25 -25.15 IRS 15v O|A 70| N 22] BHat.
3Y -9.00 -0.75 -5.47 -5.75 -3.97 9230 -12.20 9230 -19.50 S2 Cju] ZA7} O[O{K|DIN B AR SR = BHf K|,
4y -19.50 -1.50 -16.32 -14.22 -12.59 -4.50 -21.70 -1.45 -30.35 257 2702 QHaIAl Keh|s ©b|a| HTIAl
5Y -18.75 -1.75 -15.24 -14.60 -13.09 -3.20 -27.25 -2.25 -27.25 c= : :
7Y -25.10 -1.75 -2191 -19.89 -18.99 -7.85 -34.75 -7.50 -37.65
10Y -23.20 -1.70 -2042 -18.68 -17.44 -7.50 -37.50 -7.50 -38.70 CRS, 1YE Helst 2o F2| &5
20Y -26.20 -2.60 -21.94 -22.26 -21.32 1.75 -28.85 1.75 -48.50




