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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 1.3700 -8.75 14370 14603 14345 1.9125 1.3700 1.9125 1.2875 -64,00 6.00 1y 06800 3.00 14550 0.3900 1*2Y —2050 0.50
9M 1.3425 -5.00 1.3780 1.3959 13713 19125 1.2925 19125 1.2500 -73.75 2.75 1.5Y 0.5600 3.00 1.3950 1.0400 2*3Y -5.50 0.00
1y 1.3200 -3.00 1.3360 1.3504 13238 1.9200 1.2225 1.9200 1.2200 -79.00 175 2y 0.4750 3.50 13750 1.0900 2*5Y -8.00 2.50
1.5Y 1.2975 0.25 1.2815 1.2909 1.2598 1.9775 11350 2.0250 11350 -82.50 1.00 3y 0.4200 3.50 14100 0.0450 3*4Y -0.50 1.50
2y 1.2650 175 1.2365 1.2438 1.2073 2.0450 1.0700 2.1150 1.0700 -82.50 2.50 4y 0.4150 5.00 14600 0.0350 3*5Y -2.50 2.50
3y 1.2450 2.50 1.2100 1.2143 11698 2.1400 1.0150 2.2225 1.0150 -84.50 3.25 5Y 0.3950 6.00 1.5300 0.0150 4*5Y -2.00 1.00
4y 1.2400 2.50 1.2035 1.2030 11535 2.2050 0.9875 2.2950 0.9875 -77.00 3.50 7Y 0.4650 6.00 15750 0.0750 5*7Y 7.00 0.00
5Y 1.2400 2.75 1.2000 11931 1.1428 2.2575 0.9775 2.3400 0.9775 -63.00 375 10Y 0.6300 6.00 1.7800 0.2550 5*10Y 23.50 0.00
7Y 1.2350 2.50 1.1945 11841 11368 23125 0.9725 2.3950 0.9725
10y 1.2600 2.25 1.2210 1.2096 11624 2.3850 0.9925 2.4850 0.9925 U.S. TREASURY (h= Y 7|&E HLH)
12y 1.2750 2.25 1.2345 1.2238 11796 2.4250 1.0125 2.5225 1.0125 Tenor HYH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.2650 2.25 1.2245 1.2144 1.1669 24525 0.9925 2.5400 0.9925 2y 1.5814 -0.0366 1.6180 1.5934 1.5934 29773 1.3841 29773 0.5500
20Y 1.1875 2.25 1.1470 1.1369 1.0972 2.4825 0.9125 2.5600 0.9125 10Y 17441 -0.0297 17738 17318 17318 3.2382 14607 3.2382 1.3600
6*9M -275 375 -5.90 -6.44 -6.32 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (o= YUY 7|F HaH
9*12M -2.25 2.00 -4.20 -4.55 -4.75 6.25 -7.00 10.50 -7.00 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -5.50 475 -9.95 -10.66 -11.65 18.25 -15.50 23.00 -15.50 2Y 2644 -5.86 3230 30.34 30.34 103.03 7.91 103.03 -112.50
2*3Y -2.00 0.75 -2.65 -2.95 -3.74 10.50 -5.50 13.25 -5.50 10Y 2171 -4.67 26.38 24.78 24.68 98.82 3.89 98.82 -26.00
2*4Y -2.50 0.75 -3.30 -4.08 -5.38 17.75 -8.25 22.50 -8.25
2*5Y -2.50 1.00 -3.65 -5.06 -6.45 22.75 -10.00 33.25 -10.00 Lv. Hd| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4y -0.50 0.00 -0.65 -113 -1.63 7.25 -3.25 11.25 -3.25 IRS 2*10Y -0.50 0.50 -1.00 -1.25 -175 35.50 -9.50 62.25 -9.50
3*5Y -0.50 0.25 -1.00 -211 -271 12.50 -5.25 22.00 -5.25 KTB 2*10Y| 21.00 -0.50 21.50 19.40 19.50 61.50 4.10 79.50 4.10
4*5Y 0.00 0.25 -0.35 -0.99 -1.08 5.25 -2.25 10.75 -2.25 UST 2*10Y| 16.27 0.69 1558 13.84 13.84 44.94 -23.40 177.00 -23.40
5*7Y -0.50 -0.25 -0.55 -0.90 -0.60 5.75 -175 1475 -1.75
510Y | 200 -050 210 165 19 13.00 050 3025 050
7*10Y 2.50 -0.25 2.65 2.55 2.56 7.50 175 15.50 175 IRS
10*12Y 1.50 0.00 135 141 1.72 4.00 1.25 6.75 -0.25 06M oDD
10*15Y 0.50 0.00 035 0.47 045 6.75 -0.25 11.25 -0.75 09M Tenor
10*20Y -7.25 0.00 -740 -7.28 -6.52 10.25 -8.00 16.75 -11.00 01y 30
1.5Y
BOND 02y [2325/26 3*4y -05
Tenor Lv. FUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 23.25 6*12m -05
1y 1.287 -0.20 1.292 1311 1.260 1918 1136 1.935 1136 04Y 22.25
1.5Y 1317 0.30 1310 1.329 1.271 2.049 1122 2113 1.122 05Y
2Y 1.317 2.20 1.296 1314 1.257 2.140 1.089 2.230 1.089 7Y SPRD
3y 1.320 3.50 1.287 1.292 1.222 2225 0.092 2315 0.092 10Y
4y 1401 3.00 1.367 1.369 1.298 2412 1.127 2.502 1.127 12y
5Y 1.397 2.60 1.362 1.355 1.290 2.522 1122 2.602 1.122 15Y
7Y 1.495 2.10 1461 1437 1.350 2.646 1.163 2728 1163 20Y
10vY 1.527 170 1.493 1.460 1.366 2752 1170 2.815 1.170 2*4y CCS  -06
20Y 1.510 0.80 1481 1.443 1.345 2732 1.146 2.792 1.146 CRS
Lv. ]| Lv. | Al I |
91d CD 136 -19.00 KTB 110.66 -0.13 11075 | 110.80 | 110.62 u| T1 T2 T3 T-4 T-5 T-6
CALL 1.28 -24.00 LKTB 131.95 -0.23 132.00 132.23 131.73 Hepeg 94 -21 120 73 80 74 0 73
2 o ‘ 37414 A \ -17,306 54,720 27,342 31,835 21,610 0,000 33,445
(1-2Y £¢t, 3-10Y 21,253 A|7HE 7t
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 330 -2.80 442 3.95 6.34 12.25 -9.65 12.25 -17.75 =0 22|, FEQ QU E B2 AL HE EEY.
1.5y -1.95 -0.05 -2.87 -3.85 -110 4.05 -10.60 4.05 -19.10 e FEQ| 7|=22| 25bp Q} O AT T2 S A4 0|7 25Oz 2| AL
2y -5.20 -0.45 -5.93 -7.00 -4.99 -0.25 -1275 -0.25 -25.15 CD2ale 7|F22| Qs BHs) 19bp 22
3Y -7.50 -1.00 -7.70 -7.75 -5.17 92.30 -12.20 92.30 -19.50
4y -16.10 -0.50 -16.33 -16.65 -14.45 -4.50 -20.95 -1.45 -30.35 IRS, 15Y O|AF AZHOIA 22| As
5Y -15.70 0.15 -16.22 -16.18 -14.75 -3.20 -26.75 -2.25 -27.25 T = eor
7Y -26.00 0.40 -26.65 -2531 -21.32 -7.85 -34.75 -7.50 -37.65 1Y 0|8} 72t st2 7|z 2| Q80| CDZ2|7f 8l2tstH IRS 22| St 82k
1oy -26.70 0.55 -27.22 -25.01 -20.32 -7.50 -36.70 -7.50 -38.70
20Y -32.25 145 -33.36 -30.57 -24.81 175 -34.45 175 -48.50 CRS, M 717t 22| &5,




