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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 1.7200 -0.50 1.7260 17323 17226 1.7575 13900 2.6550 1.2875 -54,50 150 1y 12600 150 1.6200 0.8050 1%2Y 2A50 1.00
oM 1.7775 0.00 1.7765 1.7820 1.7842 1.8300 14100 26775 1.2500 -58.25 1.25 1.5Y 1.2700 2.00 1.6600 0.8600 2°3Y 450 0.00
1y 1.8050 0.00 1.8035 1.8156 1.8271 1.9100 14350 27025 1.2200 -59.75 150 2y 1.2850 2550 1.6950 0.9250 2*5Y 13.00 0.00
1.5Y 1.8525 0.75 1.8465 1.8733 1.8988 2.0250 14700 2.7550 1.1900 -59.25 1.00 3y 1.3300 2550 1.7550 0.9850 34y 350 0.00
2y 1.8825 1.00 1.8775 19136 1.9528 2.1150 1.5000 2.8050 11675 -59.25 1.00 ay 1.3650 2550 1.8000 1.0700 3*5Y 8.50 0.00
3y 1.9225 150 1.9160 1.9670 2.0221 2.2225 1.5550 2.9025 11550 5775 1.00 5Y 14150 2550 1.8500 1.0800 4*5Y 5.00 0.00
4y 1.9575 150 1.9515 20126 2.0728 2.2950 1.6050 2.9850 11575 5875 1.00 7Y 14450 2550 1.8950 11050 5+7Y 3.00 0.00
5Y 1.9925 150 1.9860 2.0505 21113 2.3400 1.6475 3.0525 11575 -46.25 150 10Y 1.6300 2550 2.0500 1.2200 5+10Y 21.50 0.00
7Y 2.0325 150 2.0295 2.0951 2.1541 2.3950 1.7050 3.1575 11675
10y 2.0925 1.00 2.0925 21581 22186 24850 1.7825 32750 12125 u.s. TREASURY (3= ALY 7|F M)
12Y 2.1300 1.00 2.1300 2.1960 2.2579 2.5225 1.8175 3.3200 1.2150 Tenor M| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 2.1450 1.00 2.1455 2.2139 2.2818 2.5400 1.8250 3.3625 1.2150 2y 2.6692 0.0155 2.6537 2.6328 2.6162 2.6856 11686 2.6856 0.3100
20Y 2.1550 1.00 2.1555 2.2224 2.3024 2.5600 1.8250 3.4825 1.2150 10Y 2.8759 0.0300 2.8459 2.8179 2.8288 31131 2.0387 31131 13600
6*9M 575 0.50 5.05 4.98 6.16 12.50 1.25 12.50 -6.00 U.S. TREASURY - KTB (33 ¥ 7|F MYl
9*12M 275 0.00 2.70 3.36 4.29 10.50 1.00 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max | 1YMin | 3YMax | 3Y Min
12y 7.75 1.00 7.40 9.80 1257 23.00 6.25 23.00 -5.50 2y 75.92 1.25 74.67 72.58 70.42 75.92 -5343 75.92 -245.00
273Y 4.00 0.50 3.85 5.34 6.93 13.25 3.50 13.25 -175 10Y 51.89 3.60 48.29 44.09 4338 51.89 -24.46 51.89 -89.70
2*4Y 7.50 0.50 7.40 9.90 11.99 21.75 7.00 23.50 -175
2*5Y 11.00 0.50 10.85 13.69 15.85 27.25 10.50 34.00 -175 Lv. HUH| T-1 T-2 T-3 1Y Max | 1YMin | 3YMax | 3Y Min
3*4Y 3.50 0.00 3.55 456 5.06 8.50 3.25 11.25 -0.50 IRS 2*10Y | 21.00 0.00 21.00 21.25 22.00 42.50 19.50 62.75 275
3*5Y 7.00 0.00 7.00 835 8.92 14.00 6.00 22.00 -0.50 KTB 2*10Y| 44.70 -0.90 45.60 47.00 4830 68.70 35.80 82.90 11.80
4*5Y 3.50 0.00 345 379 3.85 6.00 2.25 10.75 -0.25 UST 2+10Y| 20.67 145 19.22 1851 21.26 11045 1851 227.00 1851
5+7Y 4.00 0.00 435 446 428 10.50 2.50 14.75 0.25
5410V | 1000 -0.50 1065 1076 1073 2025 725 3075 375
7*10Y 6.00 -0.50 6.30 6.30 6.45 1175 4.25 16.75 3.00 IRS
10*12Y 375 0.00 375 379 3.93 450 2.00 7.75 -0.25 06M DD
10*15Y 5.25 0.00 530 558 6.31 6.75 2.25 15.00 -0.75 09M Tenor
10%20Y 6.25 0.00 6.30 6.43 8.38 10.25 175 31.00 -11.00 o1y
1.5Y
BOND 02y [88
Tenor Lv. HQUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03y |915/92
1y 1.800 1.00 1791 1.832 1.845 1.935 1.400 2,683 1.237 04y
1.5Y 1.862 0.60 1.856 1.923 1.957 2113 1517 2742 1.232 05Y
2y 1910 0.30 1912 1.979 2.034 2.230 1577 2.795 1.225 07y SPRD
3y 1.965 0.60 1.962 2,029 2.096 2315 1617 2.872 1.200 10y [975/95
4y 2.066 0.60 2.061 2133 2.224 2.502 1.755 3.043 1.232 12Y
5Y 2175 0.30 2.174 2.255 2339 2.602 1.805 3.165 1217 15Y
7Y 2.290 0.00 2.29 2379 2466 2728 2.024 3.286 1.270 20Y
10y 2.357 -0.60 2.379 2474 2.554 2815 2115 3.526 1355 1Y CCS 1255
20Y 2325 -0.70 2341 2445 2.541 2792 2.197 3722 1430 CRs  |2vCCcs 128
Lv. HYy| Lv. HYd| Al i |
91d CD 1.65 0.00 KTB 108.72 -0.01 10869 | 10874 | 108.67 u| T1 T2 T3 T-4 T-5 T-6
[ cALL 1.50 -2.00 | ktB | 12335 0.09 12315 | 12342 | 123.05 Hepsg 89 71 10 79 77 923 146 165 93
2 o | 29,060 28l | 9700 19,360 20,440 32,685 47,215 50,100 25,285
(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 0.50 -1.00 1.23 -1.64 -1.83 9.00 -11.20 11.00 -17.75 2K 22|, BB HA STM 2 OFZ
1.5Y -0.95 0.15 -097 -4.96 -5.83 240 -15.60 7.00 -19.10 T2 23| AE AL, X712 2] ote) AeEgEey.
2y 275 0.70 347 -6.49 -8.08 -1.35 -18.30 5.50 -25.15
3y -4.25 0.90 -4.62 -6.24 -7.38 -3.20 -13.50 5.00 -19.50 IRS, 114 O[3} TH7|2hS A 231 ALA D2,
4y -10.85 0.90 -10.91 -12.06 -15.08 -8.50 -25.00 2.00 -30.35 QOB EA O 31 O|s 7ZHOLA D=t O[CIE. 5o, SHHS SRGTE el 3-5u 2700 WEZ BS WU LoD &
5Y -18.25 1.20 -18.78 -2048 -2281 -9.60 -27.25 455 -27.25 2 Ve Td S o adadT = o) 2
7Y -25.75 1.50 -2649 -28.40 -31.20 -21.90 -35.40 -3.75 -37.65 23| Az2Hg.
10y -2645 1.60 -2863 -3161 -33.57 -24.25 -38.70 -8.20 -38.70
20y -17.00 1.70 -18.57 -22.23 -23.86 -14.75 -48.50 -145 -48.50 CRSE FE|l 1.5-2.5bp A% Opz.




