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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 1.7050 -0.50 1.7095 1.7203 17254 1.7550 1.3900 2.6625 1.2875 -65,50 3.00 1y 1A1450 1.00 1.6200 0.7650 1%2Y 350 -1.00
oM 1.7650 -1.25 1.7780 1.7951 1.7946 1.8300 1.4100 2.6825 1.2500 -71.00 3.50 1.5Y 1.1600 1.00 1.6600 0.8100 2*3Y 5.50 -0.50
1y 1.8000 -2.00 1.8210 1.8456 1.8533 1.9100 14350 2.7100 1.2200 -74.75 3.00 2y 1.1800 0.00 1.6950 0.8650 2*5Y 9.50 -3.50
1.5Y 1.8700 -2.50 1.8945 1.9291 1.9483 2.0250 1.4700 2.7700 1.1900 -76.50 2.50 3y 1.2350 -0.50 1.7550 0.9550 3*4Y 1.50 -1.50
2y 1.9275 -3.00 1.9570 1.9969 20218 2.1150 1.5000 2.8275 1.1675 -79.75 1.25 4y 1.2500 -2.00 1.8000 1.0150 3*5Y 4.00 -3.00
3y 2.0000 -3.00 2.0300 2.0826 21159 22225 1.5550 2.9250 1.1550 -80.75 -0.25 5Y 1.2750 -3.50 1.8500 1.0350 4*5Y 2.50 -1.50
4y 2.0475 -3.25 2.0820 21438 2.1800 2.2950 1.6050 3.0150 1.1575 -77.75 -0.75 7Y 1.3450 -4.00 1.8950 1.0400 5%7Y 7.00 -0.50
5Y 2.0825 -3.25 21175 21859 22243 2.3400 1.6475 3.0950 1.1575 -62.75 -0.75 10Y 1.5550 -4.00 2.0500 1.0500 5+10Y 28.00 -0.50
7Y 21225 -3.25 2.1585 22323 22730 23950 1.7050 3.2175 1.1675
10Y 2.1825 -3.25 2.2200 22998 23421 24850 1.7825 3.3450 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 22225 -3.25 2.2600 23398 23839 25225 1.8175 3.3850 12150 Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 2.2500 -3.25 2.2875 23673 24076 2.5400 1.8250 34125 1.2150 2y 2.5567 0.0284 2.5283 2.5120 2.4953 2.5892 1.1410 25892 0.3000
20Y 2.2800 -3.25 23185 2.3985 24350 2.5600 1.8250 3.5325 1.2150 10Y 2.8687 0.0073 2.8614 2.8386 2.8259 31131 20387 3.1131 1.3600
6*9M 6.00 -0.75 6.85 7.49 6.92 12.50 0.00 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 3.50 -0.75 430 5.05 5.87 10.50 -0.50 10.50 -4.25 Tenor Lv. HYUH| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
1*2Y 1275 -1.00 13.60 15.13 16.85 23.00 3.50 23.00 -5.50 2y 50.17 3.34 46.83 45.30 42383 50.17 -5343 50.17 -251.80
2*3Y 7.25 0.00 7.30 8.58 9.41 13.25 475 13.25 -1.75 10Y 33.87 3.23 30.64 27.86 25.09 36.30 -24.46 47.40 -98.50
2*4Y 12.00 -0.25 12.50 14.69 15.82 21.75 8.75 23.50 -1.75
2*5Y 15.50 -0.25 16.05 18.90 20.25 27.25 11.75 34.00 -1.75 Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
3*4Y 475 -0.25 5.20 6.11 6.41 8.50 3.25 11.25 -0.50 IRS 2*10Y | 25.50 -0.25 25.75 25.75 26.00 4250 19.50 62.75 2.75
3*5Y 8.25 -0.25 8.75 10.33 10.84 14.00 6.00 22.00 -0.50 KTB 2*10Y| 47.50 -2.00 49.50 50.10 50.80 68.70 35.80 82.90 11.80
4*5Y 3.50 0.00 3.55 421 443 6.00 2.25 10.75 -0.25 UST 2*10Y| 3120 211 3331 32,66 33.06 126.91 31.20 242.00 31.20
5*7Y 4.00 0.00 410 4.64 4387 10.50 2.50 14.75 0.25
5410V | 1000 0.0 1025 1139 1178 2025 725 3075 375
7*10Y 6.00 0.00 6.15 6.75 6.91 11.75 425 16.75 3.00 IRS
10*12Y 4.00 0.00 4.00 4.00 418 450 175 7.75 -0.25 06M oD
10*15Y 6.75 0.00 6.75 6.75 6.55 6.75 175 15.00 -0.75 09M Tenor
10%20Y 9.75 0.00 9.85 9.88 9.29 10.25 -6.25 31.00 -11.00 o1y
1.5Y
BOND 02Y [93.25/97 /9425 172 14.25
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03y |325/03/45
1y 1.858 -0.50 1.868 1.868 1.861 1.935 1.400 2.691 1.237 04y
1.5Y 1973 -0.20 1.980 2.009 2,019 2113 1517 2.750 1232 05y |11/08/825
2y 2.055 -0.50 2.066 2.101 2125 2.230 1577 2.818 1.225 07Y SPRD
3y 2122 0.00 2124 2171 2.206 2315 1617 2913 1.200 10Y
4y 2237 -0.90 2.254 2.329 2378 2.502 1755 3.125 1232 12Y
5Y 2.340 -1.10 2.360 2435 2474 2.602 1.805 3.208 1217 15Y
7Y 2459 -1.90 2488 2.564 2.600 2.728 2,024 3.370 1.270 20Y
10Y 2,530 -2.50 2.565 2.648 2.6% 2.815 2115 3.585 1355
20Y 2.545 -1.00 2.566 2,642 2.6% 2792 2175 3.799 1430 @
Lv. HYy| Lv. HYd| Al i |
91d €D 165 0.00 KTB 108.10 0.04 108.03 | 108.10 | 107.99 u| T1 T-2 T3 T4 T5 T6
[ cALL 1.53 -4.00 | ktB | 12145 0.25 12110 | 12151 | 121.08 Hepsgt 40 A 28 68 100 100 63 45 124
2 o | 7,750 o2 | -6:880 14,630 27,805 25,388 15,275 30,780 45,310
(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 -5.80 -1.50 -4.74 -2.25 -0.75 9.00 -11.20 11.00 -17.75 I DAY 22|, OLA|OF FAIAIR 22 Yk Won 3HE AL & 10HE sl SxN
1.5Y -10.30 -2.30 -8.59 -8.03 -7.02 240 -15.60 7.00 -19.10
2y -12.75 -2.50 -10.92 -10.40 -10.33 -1.35 -18.30 5.50 -25.15 IRS, A% RHIIO 2 OFRIAF M3 SIA0| HFIE| YBHS wrop 22| B2t
o W 1 | s | o | e o0 | 20 | aom fetgo] 2 2 JHeH 23Y8 BHoR el B7] Fue2 HNBEY 3R o Fu
5Y -25.75 -2.15 -24.29 -24.90 -24.99 -9.60 -27.25 455 -27.25
7Y -33.65 135 -32.95 3317 -32.70 -21.90 -35.40 -3.75 -37.65 CRS, 3Y O|¢f FZHOlIM S 2|7t BI5IH 224 Ot
10Y -34.75 -0.75 -34.54 -34.86 -35.21 -24.00 -38.70 -8.20 -38.70 S5Y2 SHCR Zot 2 ¢
20Y -26.50 -2.25 -24.79 -24.33 -25.89 -14.75 -48.50 -145 -48.50




