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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 1.7300 3.50 1.7060 1.7100 1.7077 1.7400 1.3875 2.6700 1.2875 -72,25 -0.50 1y 1A1050 0.50 1.6200 0.7650 1%2Y 1650 0.00
oM 1.7800 225 1.7640 1.7696 17722 1.8125 1.3675 2.7000 1.2500 -7275 0.00 1.5Y 1.1850 0.50 1.6600 0.9100 2*3Y 13.00 -0.50
1y 1.8275 1.00 1.8145 1.8258 1.8360 1.8850 1.3625 27375 1.2200 -69.75 0.25 2Y 1.2700 0.50 1.6950 0.9050 2*5Y 26.00 -0.50
1.5V 1.9125 0.50 1.9045 1.9263 1.9475 2.0050 1.3625 2.8100 1.1900 -64.75 0.00 3y 1.4000 0.00 1.7550 0.9150 3*4Y 6.50 0.00
2Y 1.9675 0.25 1.9645 2.0001 2.0308 2.1000 1.3650 2.8850 1.1675 -63.00 0.00 4y 1.4650 0.00 1.8000 0.9200 3*5Y 13.00 0.00
3y 2.0475 0.00 2.0490 21011 21390 22175 1.3925 3.0275 1.1550 -60.25 0.25 5Y 1.5300 0.00 1.8500 0.9200 4*5Y 6.50 0.00
4y 2.0950 0.00 2.1020 21648 2.2083 2.2950 14275 3.1450 1.1575 -51.75 0.00 7Y 1.6550 -0.50 1.8950 0.9050 5*7Y 12.50 -0.50
5Y 21325 -0.25 2.1440 22075 2.2554 2.3400 14625 3.2400 1.1575 -4075 0.00 10Y 1.8350 -0.50 2.0500 0.9150 5*10Y 30.50 -0.50
7Y 21725 -0.50 2.1910 2.2560 23094 23950 1.5225 3.3800 1.1675
10Y 2.2425 -0.50 2.2600 23214 2.3840 2.4850 1.6125 3.5250 1.2125 u.S. TREASURY (3t2 Y 7| M YH|)
12Y 2.2875 -0.50 2.3050 23664 24252 25225 1.6250 3.5600 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 2.3075 -0.50 2.3250 23864 24434 2.5400 1.6250 3.5825 1.2150 2y 2.3522 0.0411 2.3111 2.3111 2.2825 23522 0.8980 23522 0.2900
20Y 2.3300 -0.50 2.3475 2.4064 24627 2.5600 1.6000 3.7325 1.2150 10Y 2.8400 0.0571 2.7829 2.8030 2.7801 2.9500 20387 3.0300 1.3600
6*9M 5.00 -1.25 5.80 5.96 6.45 12.50 -2.00 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 475 -1.25 5.05 5.61 6.39 10.50 -1.25 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
1*2Y 14.00 -0.75 15.00 17.44 19.47 23.00 0.25 23.00 -5.50 2y 27.52 461 2291 20.61 18.55 27.52 -70.50 27.52 -260.50
2*3Y 8.00 -0.25 845 10.10 10.83 13.25 2.75 14.25 -1.75 10Y 26.30 6.21 20.09 19.60 17.01 47.40 -24.46 47.40 -98.50
2*4Y 1275 -0.25 13.75 16.46 17.76 21.75 6.25 27.75 -1.75
2*5Y 16.50 -0.50 17.95 2074 2247 27.25 9.75 38.50 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
3*4Y 475 0.00 5.30 6.36 6.93 8.50 2.75 14.00 -0.50 IRS 2*10Y | 27.50 -0.75 28.25 30.25 30.75 42.50 19.50 68.25 2.75
3*5Y 8.50 -0.25 9.50 10.64 11.64 14.00 5.25 25.00 -0.50 KTB 2*10Y| 50.00 0.00 50.00 50.20 51.30 68.70 35.80 89.00 11.80
4*5Y 3.75 -0.25 420 427 471 6.25 2.25 11.25 -0.25 UST 2*10Y| 4878 1.60 47.18 49.19 49.76 135.50 41.06 264.00 41.06
5*7Y 4.00 -0.25 470 4.85 5.40 10.50 2.50 15.25 0.25
5410V | 1100 -0.25 1160 1139 1285 2225 725 3075 375
7*10Y 7.00 0.00 6.90 6.54 7.45 12.75 425 16.75 3.00 IRS
10*12Y 450 0.00 450 450 413 450 0.50 7.75 -0.25 06M |74 DD
10*15Y 6.50 0.00 6.50 6.50 5.95 6.50 -0.75 15.00 -0.75 09M [77/775/78 Tenor
10*20Y 8.75 0.00 8.75 8.50 7.88 8.75 -11.00 31.00 -11.00 01y [8325/835
15Y [91/9125
BOND 02y 7*10Y 07
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y [425/475/6.25
1y 1.846 -0.50 1.850 1.887 1.873 1.935 1.400 2.720 1.237 04y
1.5V 2.005 -0.30 2.003 2.025 2.041 2.108 1441 2.820 1.232 05y |1475
2y 2.077 -0.50 2.090 2131 2.164 2230 1457 2.895 1.225 07Y SPRD
3y 2.150 -0.70 2.164 2214 2.250 2315 1470 3.015 1.200 10Y
4y 2312 -0.80 2.326 2393 2415 2.502 1.590 3.275 1232 12Y
5Y 2.375 -1.00 2.391 2438 2.497 2.602 1.600 3.410 1217 15Y
7Y 2497 -0.60 2,512 2564 2.629 2728 1736 3.563 1.270 20Y
10Y 2.577 -0.50 2.596 2.650 2712 2812 1.835 3.750 1355 1Y CCS 105
20Y 2.586 -2.10 2.612 2.655 2.694 2792 1.945 3.935 1430 BRS
Lv. HYy| Lv. HYd| Al a |
91d €D 165 0.00 KTB 107.96 0.04 107.95 | 107.99 | 107.88 u| T1 T-2 T3 T4 T5 T6
[ cALL 1.45 0.00 | ktB | 121.05 0.11 121.04 | 12115 | 120.84 Hepsg 104 A -13 117 61 49 97 111 87
2 o | 51,561 o2l | 14344 37,217 13,088 18,107 26,635 28,915 34,930
(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 -1.85 1.50 -3.55 -6.15 -3.74 9.00 -17.75 11.00 -17.75 IO 22|, T RO V|2 227t O ststn HE ZEY.
1.5Y -9.25 0.80 -9.89 -9.92 -9.36 240 -19.10 7.00 -19.10 7|1Z= 22| 1.50% DHEIQU K| £ AADF 27F MAK| 810 ZHME ASE ST}
2y -10.95 0.75 -12.57 -13.06 -13.34 -1.35 -25.15 5.50 -25.15
3y -10.25 0.70 -11.48 -11.26 -11.13 475 -19.50 8.75 -19.50 c . - ars N
4y -21.70 0.80 -22.44 -22.82 -20.68 -8.50 -30.35 2.00 -30.35 IER3| —‘T: j E’i :il 531 57;;77!;7;; 2 EE:;; rjaulq fjf BEY
5Y -24.25 0.75 -24.68 -23.06 -24.16 -9.60 -27.25 455 -27.25 tE B> =re = SR
7Y -3245 0.10 -32.14 -30.75 -31.94 -21.35 -37.65 -3.75 -37.65
10Y -3345 0.00 -33.56 -32.81 -32.79 -22.25 -38.70 -8.20 -38.70 CRSE B[t 32| 45 & F7|72 52| 62
20Y -25.60 1.60 -26.45 -24.85 -2311 -14.75 -48.50 -1.45 -48.50




