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Key Chart

2232JH(1)

29 IS HGAZHE(3Y)

CrediVille

20 FYCIHY ANEATHE(LY)

(bp)
300

SOHIH AAA 3Y
QALK AA- 3Y

SAHH AAA 3Y
Of Xl AA- 3Y

250

200

150 +

100 -

50 -

0 . . . . . . . . . . . . .
20.120.721.121.7 22.122.7 23.123.7 24.1 24.7 25.1 25.7 26.1 26.7

(bp)
300 -

OB AAA 1Y
O AR AA- 1Y

TAHH AAA 1Y
TR AA- 1Y

250

200

150 -

100 -

50 4

0

20.120.721.121722.122.723.123.7 24.124.7 25.125.7 261 26.7

X2 QIEUA LS

QAR AA-/A+ ATEE

X2 QWA OILSH

OZ42H3Y /EAIABY AZHIE (AA+/AA-/A+)

(bp) YA AA- vs. A+(2) (bp)
O ALK AA-3Y %0
AHEH A+3Y I

6.0 - S

- 70
50 - - 60
40 - - 50
30 - - 40

- 30
20 -

- 20
1.0 - 10
0.0

20.120.721.121.722.122.723.123.724.124.725.125.726.126.7

(bp) O HxH AA+3Y vs. BJARK AA+3Y
140 - Of X AA-3Y vs. IJAFKH AA-3Y
Of XK A+3Y vs. QI AKH A+3Y

120 -
100 +
80
60
40
20 - MA_/\
0

(20) -
20.120.721.121.7 22.122.7 23.123.7 24.1 24.7 25.1 25.7 26.1 26.7

xfg: QIEUA, OfLFH

O/ BIAM ATHIE(LY/3Y/5Y)

xf2: QIEUA, OIS

22 Y7 ATYIE G FARRH AA- ATYC

(bp)

O Xl AA- 1Y vs. GIARKH AA- 1Y
O XY AA- 3Y vs, TIAFKH AA- 3Y
XY AA- 5Y vs, DIAKH AA- 5Y

100 +

80 -

60

40

20

(20) -
20.120.721.121.722.122.7 23.123.7 24.1 24.7 25.1 25.7 26.1 26.7

=11 3Y vs. 10Y

(bp)

200 4
180 -
160 -
140
120 -
100
80 -
60 -
40 A
20
0
(20) 1

YA AA-3Y

0) -
20.120.721.121.722.122.7 23.123.7 24.1 24.7 25.1 25.7 26.1 26.7

Xf2: QIEUA, OIS

Tz QIEUA OfEEH
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22322K2)

ELM3Y/L

WY AZ|E

CrediVille

EAAAA/LSHAAA 2TH| Spread(3Y)

(%)
6.0
5.5
5.0
4.5
4.0
35
3.0
2.5
2.0
1.5
1.0
0.5

0.0 — T
20.120.721.121.722.122.723.123.724.124.725.125.726.126.7

s FAPKH3Y vs. QTH3Y A T C(Q)
A AAA3Y
ozl AAAZY

1

\

(bp)

®
- (10)

(15

(bp) UK AAA 3Y FAH AAA 3Y
145 -

125
105 +
85 -

65 - |

/ M
= \\.,\Jf‘fJ A

5 — — — — — —
20.120.7 21.121.7 22.1 22.7 23.1 23.7 24.1 24.7 25.1 25.7 26.1 26.7

X2 QIEUA LS

X2 QEUA, OILIFH

ZN2H10Y/EL22H5Y AZYE EAAAA/SUAAAA SIAH(AA-)THE] AZRE
b TAFKH AAA 3Y vs. SIAKE AA-3Y
(%) s A 10Y vs, BAHSY AT E(2) (bp) (bp) i vs. DA}
22 A AAASY }gg 80 SOHIH AAA 3Y vs. IAFRH AA-3Y
50 =21 : ;80 70
jg WM 60 60 -
' - 40
3.5 /\'\"H A L 20 50 -
3.0 ot Lo
: , .
2.5 T Q0 40 |
- (40)
?l(s) - (60) 30 -
' - (80)
I - (100) 20
0.5 o
(140)

0.0
20.1 20_721 A 21 .722.1 22.7 23.1 23.7 24.1 24_725.1 25.7 26.1 26.7

201207211217 22.122.7 23.123.7 24.1 24.7 251 25.7 26.1 26.7

A2 QIEUL, OfLIFH

FHEHAA+/FHLEAHAA- SIARH(AA-)THE] AZHE

AfE: QEUA, OIS

CP 3M/CD 3M/SQt1Y/ZAH3Y 22| 0|

(bp)

100 -
80 -
60
40 -
20
0 4
(20) A
(40) -

DA AA-3Y vs, FHERN AA+3Y
I X AA-3Y vs. GJARKH AA-3Y

60) -
20.120.721.121.722.122.7 23.123.7 24.124.7 25.1 25.7 26.1 26.7

(%)
70 -

—— 3 3v

FoH1Y ——CD3M CP 3M

6.0 -

50 -

40 -

30 -

20 -

1.0 -

20.120.7 21.121.7 22,1 22.7 23.1 23.7 24.1 24.7 25.1 25.7 26.1 26.7

Xf2: QIEUA, OIS

X2 QIEWA OHESH
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2932K(3)

AASE Ol Bt AZ2C 20((3Y)

S ofst YA AZE 20|(3Y)

QALY AA- FT7| AZYIE(3Y/5Y/7Y)

OIAR AAAZY
OIAR AA+3Y
OIARRY AAO3Y
BIARRY AA-3Y

(bp)
200 -

180 -
160 -
140 +
120 4
100 +
80 -
60
40 -
20

0 T T T T T T
200 2117 221 231 2401 251 261

(bp) A AS3Y (bp)

320 UM A03Y 540
A A-3Y
280 OIAf BBB+3Y(S) 520
500
240
| 480
200 \ 460
160 \,J\,_\/TN- 440
0 420
AP 400
i

80 380
40 360

201 211 221 231 2401 2501 260

7Y-3Y 5Y-3Y 7Y-5Y

(bp)
120

100
80
60
40

20

201 217 220 231 2401 251 260

Ttg: QA iLFH

AR 53 2 AZEIE(L)

A QA OHLF

Al 53 2 AZHIE(2)

CIZABY ATF|C 20|(AA+/AA-/A+)

AA+ 3Y vs. AAA 3Y

A+ 3Y vs. AA- 3Y

OITxH AA+ 3Y

(bp) by
(op) ARD 3Y vs. AR 3Y - 03 v At (bp) ®p) ofEx AL 3y
5 ———— AA- 3Y Vs, AAO 3Y 80 80 BEB 3 vs. A- 3Y(2) [ 270 350 4 Of A A+ 3Y
A+ 3Y vs. AA- 3Y(2)
70 70 [ - 260 300
20 |
o - 250 250 |
50 50
15 - 1 240 200 -
40
40 \'l\fvm - 230 150
0 - f 30 0 MM
» / - 220 100 |
s 20
1 g . L 50
\ \ 0 10 210
0 ‘ ‘ ‘ ‘ ‘ ‘ 0 200 0
201 211 21 24 241 251 261 201 211 221 231 241 251 261 201 210 221 231 241 251 261
Atg: QIEMA OGS Atg: QIEMA OHGFH XtE: QIEWA OHEEH
FHEM/FHTE ATE(1Y) FEE2H/FHT e AZHIE(2Y) FIEAH/FHTEA AZHE(3Y)
FHEX] AA+ 2Y vs. FHI EXH AA- 2Y( FEEX AA+ 3Y vs. FHI XL AA- 3Y(R)
) SEER| AA 1Y s, T AL 1Y) (bp) (%) FEX) AA+ 2Y vs. FHI| S ) (op) (%) o e (op)
C c
70 Stef a1y 50 70 TR Ade2Y 60 7.0 T Ad3Y 50
IHI{ R AA-TY 6.5 IR LR) AA-2Y 65
6.0 6.0
0 o0 50 6.0 0
5.0 / ’ 55
! 50 ] 40 50 {
40 N 30 2'3 W j\ 4.5 30
i f 25 IJ EY 4.0
>0 M 30 % [ 3 2
25 N 20 3.0
20 .
2.0 2.5
10 : 10
10 { Ny 1.5 10 20
1.0 1.5
0.0 0 0.5 0 1.0 0
201 211 221 231 241 251 261 201 210 221 231 241 251 261 201 211 221 231 241 251 261

R QIEHA, O

T2 QEHA, OfLIFH
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