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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 1.7000 0.50 1.6750 16188 1.5336 1.7000 1.2875 26925 1.2875 -30,50 -1.00 1y 15000 0.50 1.6200 0.7650 1%2Y 2Aoo -0.50
oM 1.7500 1.50 1.7250 1.7098 1.6150 1.7500 1.2500 27275 1.2500 -3775 -2.00 1.5Y 1.5050 0.00 1.6600 0.8950 2*3Y 6.00 0.00
1y 1.8050 1.50 1.7840 1.7909 1.6904 1.8200 1.2200 27675 1.2200 -42.00 -2.50 2Y 1.5200 0.00 1.6950 0.7950 2*5Y 13.00 0.00
1.5V 1.8825 2.00 1.8625 1.8843 1.7805 1.9300 1.1900 2.8475 1.1900 -4375 -2.25 3y 1.5800 0.00 1.7550 0.7350 3*4Y 3.50 0.00
2Y 1.9400 2.50 1.9180 1.9551 1.8462 20175 1.1675 29225 1.1675 -4575 -2.00 4y 1.6150 0.00 1.8000 0.6900 3*5Y 7.00 0.00
3y 20175 225 1.9975 2.0404 1.9316 21075 1.1550 3.0650 1.1550 -4575 -2.00 5Y 1.6500 0.00 1.8500 0.6600 4*5Y 3.50 0.00
4y 20725 2.00 2.0560 2.0964 1.9860 2.1600 1.1575 3.1875 1.1575 -4575 -2.00 7Y 1.6900 0.00 1.8950 0.6550 5+7Y 4.00 0.00
5Y 2.1075 2.00 2.0910 2.1300 2.0229 2.1900 1.1575 3.3050 1.1575 -43.00 -2.00 10Y 1.7800 0.00 2.0150 0.6300 5*10Y 13.00 0.00
7Y 2.1475 2.00 21295 21671 2.0668 2.2300 1.1675 34625 1.1675
10Y 2.2100 2.00 2.1895 22230 21303 2.2850 1.2125 3.6250 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 2.2475 2.00 22270 2.2595 2.1630 2.3200 1.2150 3.6575 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 2.2550 2.00 22335 22654 21716 23275 1.2150 3.6675 1.2150 2y 1.8305 0.0202 1.8103 1.7620 1.7820 1.8305 0.5600 1.8305 0.2800
20Y 2.2525 2.00 2.2310 2.2626 21773 2.3250 1.2150 3.8075 1.2150 10Y 23527 -0.0196 23723 23624 24105 2.6060 1.3600 3.0300 1.3600
6*9M 5.00 1.00 5.00 9.10 8.14 12.50 -4.50 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 5.50 0.00 5.90 811 7.54 10.50 -3.00 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
1*2Y 13.50 1.00 13.40 16.43 15.58 20.75 -5.25 20.75 -5.50 2y -22.65 -1.48 2117 -25.30 -24.30 10.19 -70.50 10.19 -264.00
2*3Y 7.75 -0.25 7.95 8.53 8.54 11.00 -1.75 15.00 -1.75 10Y -15.23 -4.26 -10.97 -12.26 -6.65 47.40 -24.46 47.40 -100.00
2*4Y 13.25 -0.50 13.80 14.13 13.98 18.00 -1.75 28.25 -1.75
2*5Y 16.75 -0.50 1730 17.49 17.67 21.25 -1.75 39.25 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
3*4Y 5.50 -0.25 5.85 5.60 545 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 27.00 -0.50 27.50 28.00 27.25 4150 2.75 70.25 2.75
3*5Y 9.00 -0.25 9.35 8.96 9.13 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 44.80 -1.20 46.00 47.00 45.20 68.70 11.80 90.00 11.80
4*5Y 3.50 0.00 3.50 3.36 3.68 6.25 -0.25 11.75 -0.25 UST 2*10Y| 5222 -3.98 56.20 60.04 62.85 135.50 41.06 264.00 41.06
5*7Y 4.00 0.00 3.85 371 439 10.50 0.25 16.25 0.25
510V [ 1025 0.0 985 930 1074 2225 375 3225 375
7*10Y 6.25 0.00 6.00 5.59 6.35 12.75 3.00 16.75 3.00 IRS
10*12Y 3.75 0.00 3.75 3.65 3.27 425 -0.25 7.75 -0.25 06M  |69.25 COE
10*15Y 450 0.00 440 424 413 475 -0.75 15.00 -0.75 09M |73.25/745/75
10%20Y 425 0.00 415 3.9 470 775 -11.00 31.00 -11.00 o1y |80 flency
1.5Y
BOND 02y [92/925 6*9m 04
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥ Max | 1Y Min | 3YMax | 3Y Min 03y |0 6*12m 95
1y 1.837 1.60 1.832 1.828 1710 1.885 1237 2.720 1.237 04Y 12y 1275
1.5Y 1.969 2.10 1.969 2.004 1.861 2037 1232 2.820 1232 05y [85 2*3y 75
2y 2,057 3.50 2.036 2.098 1.951 2.165 1.225 2.920 1.225 o7y [1275 SPRD
3y 2115 3.30 2.090 2144 2,011 2.206 1.200 3.050 1.200 10Y
4y 2.260 3.30 2.238 2.298 2173 2.360 1232 3.280 1232 12Y
5Y 2.300 3.30 2.280 2.340 2217 2.420 1217 3.410 1217 15Y
7Y 2441 2.50 2421 2478 2371 2,552 1.270 3.590 1.270 20Y
10Y 2.505 2.30 2485 2534 2.446 2.607 1355 3.750 1.355 2y 515/52
20Y 2448 1.90 2433 2.508 2427 2572 1430 3.943 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.66 0.00 KTB 10817 -0.10 10829 | 10830 | 108.17 u| T1 T2 T3 T-4 T-5 T-6
[ cALL 1.48 0.00 | kB | 121.89 -0.22 12217 | 12223 | 12187 Hepsg 81 71 26 55 143 160 123 89 70
2 o | 12,326 9|2 | -9369 21,695 45,150 64,878 46,248 34,480 23,867
(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 -3.20 -0.10 -4.80 -3.67 -1.94 9.00 -17.75 11.00 -17.75
1.5Y -8.65 -0.10 -10.61 -11.97 -8.02 240 -19.10 8.50 -19.10 KHES ZESIOZ AZSIM QALY 2T HEEL Q0] HE|QI0| SHAL QB E0 2MO| AN 2 MESIHA Z2|A4s HE
2y -11.70 -1.00 -11.78 -14.30 -10.50 -1.35 -25.15 9.00 -25.15 ~g o4zt
3y -9.75 -1.05 -9.27 -10.33 -7.95 475 -19.50 11.00 -19.50
4y -18.75 -1.30 -18.22 -20.20 -18.65 -3.20 -30.35 3.25 -30.35 N _ b
5y 1925 130 1888 2101 1942 225 2725 255 2725 IRSE A Qio| =83t 7t TV B2 Zh2ts| HED, AT =2 HolM 72l M| AS3HA e MSohr op.
7Y -29.35 -0.50 -29.17 -31.05 -30.44 -7.50 -37.65 -3.75 -37.65
10Y -29.50 -0.30 -29.57 -31.13 -31.53 -12.95 -38.70 -6.25 -38.70 CRSE 1W, 23 FZH0I 2 D747 W |0 Aot ==X 0 72l #igtglo] ot
20Y -19.55 0.10 -20.20 -24.57 -24.95 -14.75 -48.50 -1.45 -48.50




