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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 1.4450 -2.25 1.4670 1.4646 14517 1.9125 1.3750 1.9125 1.2875 -69,00 0.00 1y erzoo -4.50 1.4550 0.3900 1+2Y -17Aoo 0.50
oM 13650 -3.50 13980 1.4064 1.3890 1.9125 1.2925 1.9125 1.2500 -72.25 175 1.5Y 0.5150 -4.00 1.3950 1.0400 2*3Y -7.00 0.00
1y 13100 -4.50 13515 1.3651 13414 1.9200 1.2225 1.9200 1.2200 -73.00 3.50 2y 0.4500 -4.00 13750 1.0900 2*5Y -13.50 0.00
1.5Y 12375 -5.75 1.2885 13124 1.2780 2.0100 1.1350 2.0250 1.1350 -76.00 475 3y 0.3800 -4.00 1.4100 0.0450 3*4Y -3.50 0.00
2y 11800 -7.50 1.2450 1.2646 1.2251 2.0950 1.0700 2.1150 1.0700 -78.00 5.50 4y 0.3450 -4.00 1.4600 0.0350 3*5Y -6.50 0.00
3y 11400 -875 1.2150 1.2349 1.1873 2.1950 1.0150 2.2225 1.0150 -79.75 6.00 5Y 0.3150 -4.00 1.5300 0.0150 4*5Y -3.00 0.00
4y 11250 -9.50 1.2055 1.2216 1.1708 2.2600 0.9875 2.2950 0.9875 -72.50 6.75 7Y 0.3750 -4.00 15750 0.0750 5+7Y 6.00 0.00
5Y 1.1125 -10.00 1.1965 1.2096 1.1598 2.3075 0.9775 2.3400 0.9775 -58.50 7.00 10Y 0.5400 -4.00 1.7800 0.2550 5*10Y 22.50 0.00
7Y 1.1000 -10.75 1.1875 1.2021 1.1552 2.3575 0.9725 2.3950 0.9725
10y 11250 -11.00 12135 1.2286 1.1828 2.4350 0.9925 2.4850 0.9925 U.S. TREASURY (32 AU 7|F )
12y 1.1375 -11.25 1.2280 1.2439 1.2010 2.4750 1.0125 2.5225 1.0125 Tenor HQUH| 1¥Max | 1YMin | 3YMax | 3Y Min
15Y 1.1275 -11.25 1.2180 1.2339 1.1889 24975 0.9925 2.5400 0.9925 2y 1.3916 0.0075 1.3841 1.4840 1.5479 2.9773 13841 2.9773 0.5400
20Y 1.0500 -11.25 1.1405 1.1571 1.1254 2.5225 0.9125 2.5600 0.9125 10Y 1.5273 -0.0086 1.5359 1.5984 1.6379 3.2382 1.4607 3.2382 1.3600
6*9M -8.00 -1.25 -6.90 -5.83 -6.27 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (3= FAY 7|F MY
9*12M -5.50 -1.00 -4.65 -4.13 477 8.00 -7.00 10.50 -7.00 Tenor Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
1*2Y -13.00 -3.00 -10.65 -10.05 -11.63 20.25 -15.50 23.00 -15.50 2y 16.16 8.25 7.91 17.90 20.09 103.03 7.91 103.03 -117.20
2*3Y -4.00 -1.25 -3.00 -298 378 10.75 -5.50 13.25 -5.50 10Y 1553 11.64 3.89 10.14 14.29 98.82 3.89 98.82 -29.70
2*4Y -5.50 -2.00 -3.95 -4.30 -5.43 18.00 -8.25 23.50 -8.25
2*5Y -6.75 -2.50 -4.85 -5.50 -6.53 22.75 -10.00 34.00 -10.00 Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
3*4Y -1.50 -0.75 -095 -133 -1.65 7.50 -3.25 11.25 -3.25 IRS 2*10Y | -5.50 -3.50 -2.00 -2.00 -2.25 3575 -9.50 62.75 -9.50
3*5Y 275 -1.25 -1.85 -2.53 275 12.50 -5.25 22.00 -5.25 KTB 2*10Y| 14.20 -5.00 19.20 19.20 14.80 63.50 4.10 79.50 4.10
4*5Y -1.25 -0.50 -0.90 -120 -1.10 5.25 -2.25 10.75 -2.25 UST 2*10Y| 1357 -161 15.18 11.44 9.00 54.43 -23.40 177.00 -23.40
547Y -1.25 -0.75 -0.90 -0.75 -047 6.25 -175 14.75 -175
510 | 1.5 -1.00 170 190 230 14.00 050 3025 050
7*10Y 2.50 -0.25 2.60 2.65 2.77 7.75 175 15.50 175 IRS
10*12Y 125 -0.25 145 152 1.81 4.00 125 6.75 -0.25 06M oDD
10*15Y 0.25 -0.25 045 0.52 0.60 6.75 -0.25 1175 -0.75 09M Tenor
10*20Y -7.50 -0.25 -7.30 -7.15 575 10.25 -8.00 20.75 -11.00 o1y
15Y [2475/2525/ 245
BOND 02y [20/18 6*15y 2.5
Tenor Lv. HYUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03y |17/15/1425/17
1y 1269 -4.60 1313 1312 1273 1918 1136 1935 1136 04y
1.5Y 1.255 -6.30 1316 1341 1.283 2,078 1122 2113 1122 o5y |13
2y 1230 -7.50 1303 1.324 1271 2.182 1.089 2.230 1.089 07Y SPRD
3y 1207 -9.00 1.283 1.294 1234 2277 0.092 2315 0.092 10Y
a4y 1267 -11.30 1358 1377 1307 2456 1127 2.502 1127 12Y
5Y 1247 -11.80 1341 1358 1300 2.557 1122 2.602 1122 15Y
7Y 1342 -11.90 1433 1427 1357 2.684 1.163 2.728 1163 20Y
10y 1372 -12.50 1464 1.445 1371 2.797 1170 2.815 1170
20Y 1367 -10.80 1.445 1.402 1354 2.787 1146 2.792 1.146 @
Lv. ]| Lv. | Al a |
91d €D 155 0.00 KTB 11009 | -0.72 11093 | 11111 | 11093 u| T1 T-2 T3 T4 T5 T6
[ cALL 1.51 1.00 | LkTB | 13375 134 13290 | 133.81 | 132.90 Hepdg 104 7 104 0 108 77 48 84 125
2 o | 33,670 99 | 33670 0,000 45,475 30,135 19,830 23,167 40,415
(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 4.10 0.10 381 535 6.81 12.25 -9.65 12.25 -17.75 2% 22|, 0] ZX HEHE otst ASo 9Ol OjA 29 Hstko 22| ek
1.5Y -175 0.55 275 -2.88 -0.54 4.05 -10.60 4.05 -19.10
2y -5.00 0.00 -5.84 -5.96 -4.59 -0.25 -12.75 -0.25 -25.15 IRS, 512 22| 220l HESH 28| 2 = 542 Ao Sy
3y -6.70 0.25 -6.80 -5.88 -4.62 92.30 -12.20 92.30 -19.50
4y -14.20 1.80 -15.29 -15.51 -13.61 -4.50 -20.95 -145 -30.35 e
5Y -13.45 1.80 -14.49 -14.86 -14.02 -3.20 -26.75 -2.25 -27.25 e TES =
7Y -24.20 115 -24.55 -22.51 -20.14 -7.85 -34.75 -7.50 -37.65
10Y -24.70 1.50 -25.07 -21.65 -18.81 -7.50 -36.70 -7.50 -38.70
20Y -31.70 -0.45 -30.49 -24.49 -22.86 175 -31.70 175 -48.50




