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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 14725 -0.50 1.4885 1.4408 14423 1.9125 1.3575 1.9125 1.2875 -67,25 -450 1y oA7450 -5.00 14550 0.3900 1%2Y -3Aoo 0.00
oM 1.4400 -0.50 1.4600 14239 1.3967 1.9125 1.2925 1.9125 1.2500 -67.25 -450 1.5Y 0.7250 -5.00 1.3950 1.1300 2*3Y 4.00 0.50
1y 14175 -0.50 1.4400 1.4063 1.3622 1.9200 1.2225 1.9200 1.2200 -66.50 -450 2y 0.7150 -5.00 1.3750 11550 2*5Y 3.00 0.50
1.5Y 1.3975 -0.50 1.4180 1.3855 1.3161 1.9675 1.1350 2.0250 1.1350 -63.00 -4.00 3y 0.7550 -4.50 1.4100 0.0450 3*4Y -0.50 0.00
2y 1.3800 -0.50 1.4015 1.3636 1.2755 20175 1.0700 2.1150 1.0700 -64.00 -3.75 4y 0.7500 -4.50 1.4600 0.0350 3*5Y -1.00 0.00
3y 1.3850 -0.50 1.4105 1.3655 1.2542 20775 1.0150 22225 1.0150 -65.25 -3.50 5Y 0.7450 -4.50 15300 0.0150 4*5Y -0.50 0.00
4y 1.3900 -0.75 14170 1.3703 1.2469 21250 0.9875 2.2950 0.9875 -60.75 -3.50 7Y 0.7950 -4.50 15750 0.0750 5+7Y 5.00 0.00
5Y 1.3975 -1.00 1.4265 1.3764 1.2414 21625 0.9775 2.3400 0.9775 -48.00 -3.25 10Y 0.9500 -4.50 1.7800 0.2550 5+10Y 20.50 0.00
7Y 14025 -1.00 1.4305 1.3808 1.2378 2.2050 0.9725 2.3950 0.9725
10Y 1.4300 -1.25 1.4605 14136 1.2658 2.2700 0.9925 24850 0.9925 U.S. TREASURY (= AAY 7|F FH|)
12Y 14425 -1.50 14765 14294 1.2818 23100 1.0125 25225 1.0125 Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 14350 -1.50 1.4695 14241 1.2718 23375 0.9925 2.5400 0.9925 2y 1.6097 -0.0285 1.6382 1.6623 1.6702 29773 1.3841 29773 0.5500
20Y 1.3275 -1.50 1.3650 1.3413 1.1931 23725 0.9125 2.5600 0.9125 10Y 1.8229 -0.0588 1.8817 1.9285 1.9424 3.2382 1.4607 3.2382 1.3600
6*9M -3.25 0.00 -2.85 -1.69 -4.56 7.25 -9.00 12.50 -9.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M -2.25 0.00 -2.00 -1.76 -345 5.25 -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 -3.75 0.00 -3.85 -4.26 -8.67 14.50 -15.50 23.00 -15.50 2y 11.17 -2.95 14.12 13.03 16.82 103.03 7.02 103.03 -108.00
2*3Y 0.50 0.00 0.90 0.19 -2.14 8.25 -5.50 13.25 -5.50 10Y 4.09 -5.58 9.67 8.65 14.54 98.82 -5.81 98.82 -24.46
2*4Y 1.00 -0.25 155 0.66 -2.86 13.50 -8.25 21.75 -8.25
2*5Y 175 -0.50 2.50 1.28 341 18.00 -10.00 27.25 -10.00 Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
3*4Y 0.50 -0.25 0.65 0.48 -0.73 6.00 -3.25 9.25 -3.25 IRS 2*10Y | 5.00 -0.75 5.75 7.00 5.75 29.00 -9.50 52.75 -9.50
3*5Y 1.25 -0.50 1.60 1.09 -1.28 11.00 -5.25 18.00 -5.25 KTB 2*10Y| 2840 -0.40 28.80 31.00 29.50 55.50 410 68.70 410
4*5Y 0.75 -0.25 0.95 0.61 -0.55 5.00 -2.25 9.00 -2.25 UST 2*10Y| 2132 -3.03 2435 26.62 27.22 35.55 -23.40 151.00 -23.40
5*7Y 0.50 0.00 0.40 0.44 -0.36 5.25 -1.75 12.50 -175
5410v | 325 -0.25 340 373 243 1225 050 2675 050
7*10Y 2.75 -0.25 3.00 3.29 2.80 7.50 175 14.50 175 IRS
10*12Y 1.25 -0.25 1.60 1.58 1.60 4.00 1.25 6.75 -0.25 06M |47 COE
10*15Y 0.50 -0.25 0.90 1.05 0.60 6.75 -0.25 11.25 -0.75 09M  [435 Tenor
10%20Y -10.25 -0.25 -9.55 -7.24 -7.27 10.25 -10.25 16.75 -11.00 o1y
15Y |[395/3975
BOND 02y [375/3775/38 172y -45
Tenor Lv. M| S5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min (13 37.75 1.5*4y -01
1y 1367 -7.10 1415 1.389 1314 1.918 1136 1.935 1.136 04y  [3875 5410y 3.25
1.5Y 1441 -5.40 1.480 1.444 1348 2012 1122 2113 1.122 05Y 7*10y 03
2y 1498 0.10 1.505 1.459 1.346 2.090 1.089 2.230 1.089 07y  |41.25 SPRD
3y 1.500 -0.20 1515 1478 1336 2.140 0.092 2315 0.092 10Y  |44.25
4y 1.601 -0.10 1618 1581 1419 2.285 1127 2.502 1.127 12Y
5Y 1610 -0.10 1633 1.594 1416 2.395 1122 2,602 1122 15Y
7Y 1715 -0.20 1738 1.699 1.494 2527 1.163 2.728 1.163 20Y
10Y 1782 -0.30 1.801 1.748 1523 2.607 1.170 2.815 1.170 3y CCS 755
20Y 1746 -0.60 1768 1.729 1.500 2.600 1.146 2792 1.146 @
Lv. HYy| Lv. HYd| Al i |
91d CD 153 0.00 KTB 110.05 0.00 110.08 | 11010 | 109.97 u| T1 T2 T3 T-4 T-5 T-6
[ cALL 1.30 -2.00 | kB | 129.26 0.03 12941 | 12942 | 129.04 Hepsg 104 A -45 149 123 125 189 139 139
2 o | 41,210 92l | -16290 57,500 42,535 36,696 63,162 46,137 44,908
(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 5.05 6.60 248 172 485 12.25 -9.65 12.25 -17.75 2% 22|, 319 0|5t EH7|2 22| At LI X| 27t 22| Stetstl SEA. A2 ZeEL.
1.5Y -4.35 490 -6.16 -5.84 -3.17 4.05 -10.60 4.05 -19.10
S R N o 5 | oo | s e [ | % IS, 22 32 sk
4y -21.10 -0.65 -20.14 -21.06 -17.18 -4.50 -27.00 -145 -30.35 CD &&lo| FEsIHAM |72t 2| Cf 5ah
5Y -21.25 -0.90 -20.61 -21.77 -17.44 -3.20 -28.50 -2.25 -28.50
7Y -31.25 -0.80 -30.71 -31.83 -25.62 7.85 -38.35 7.50 -38.35 CRS, S 2| 1%} Ot
10Y -35.20 -0.95 -34.07 -33.39 -25.69 -7.50 -40.70 -7.50 -40.70
20Y -41.85 -0.90 -40.30 -38.76 -30.66 175 -43.00 175 -48.50




