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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 1.5300 3.00 1.4980 14751 1.4427 1.5300 1.2875 2.7575 1.2875 -54,00 0.25 1y 1A1750 6.50 1.3300 0.7650 1*2Y 6A00 -2.00
IM 1.6325 5.00 1.5815 1.5425 1.4954 1.6325 1.2500 2.7900 1.2500 -60.00 -1.50 1.5Y 1.2100 5.50 1.2100 0.8100 2*3Y 9.50 0.50
1y 1.7150 6.25 1.6520 1.6096 1.5473 1.7150 1.2200 2.8150 1.2200 -63.50 -2.75 2Y 1.2350 4.50 1.2350 0.7950 2*5Y 27.50 1.00
1.5Y 1.8100 7.00 1.7415 1.6943 1.6176 1.8100 1.1900 2.8725 1.1900 -62.50 -3.00 3Y 1.3300 5.00 1.3300 0.7350 3*4Y 9.50 0.00
2Y 1.8700 7.25 1.8025 1.7538 1.6700 1.8700 1.1675 2.9350 1.1675 -57.75 -2.75 4y 1.4250 5.00 1.4250 0.6900 3*5Y 18.00 0.50
3Y 1.9550 8.00 1.8835 1.8379 1.7511 1.9550 1.1550 3.0650 1.1550 -52.50 -1.25 5Y 1.5100 5.50 1.5100 0.6600 4*5Y 8.50 0.50
4Y 2.0025 7.75 1.9345 1.8889 1.8042 2.0025 1.1575 3.1875 1.1575 -44.50 0.50 7Y 1.6350 7.00 1.6350 0.6550 5*7Y 12.50 1.50
5Y 2.0350 6.75 1.9775 1.9304 1.8460 2.0350 1.1575 3.3050 1.1575 -33.00 275 10Y 1.8000 7.50 1.8000 0.6300 5*10Y 29.00 2.00
7Y 2.0800 6.50 2.0260 1.9801 1.9015 2.0800 1.1675 3.4625 1.1675
10Y 2.1300 4.75 2.0925 2.0550 1.9821 2.1300 1.2125 3.6250 1.2125 U.S. TREASURY (= FYY 7|1F M eH|)
12Y 2.1625 475 2.1250 2.0875 2.0141 21625 1.2150 3.6575 1.2150 Tenor HUH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 2.1750 4.75 2.1375 2.0996 2.0251 2.1750 1.2150 3.6675 1.2150 2Y 1.5427 -2.84 1.5711 1.5422 1.5379 1.7169 0.5600 1.7169 0.2600
20Y 2.1875 4.50 2.1505 2.1094 2.0396 2.1875 1.2150 3.8075 1.2150 10Y 2.3208 -2.33 2.3441 2.3002 2.3046 2.6060 1.3600 3.0300 1.3600
6*9M 10.25 2.00 8.35 6.74 5.27 10.25 -5.25 10.25 -6.00 U.S. TREASURY - KTB (Bh= I 7|&E |
9*12M 8.25 1.25 7.05 6.71 5.19 8.25 -3.00 8.25 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 15.50 1.00 15.05 1441 12.28 16.50 -5.50 16.50 -5.50 2Y -0.3773 -9.64 -0.2809 -0.3248 -0.3221 0.1019 -0.7050 0.1019 -2.6400
2*3Y 8.50 0.75 8.10 841 8.11 9.00 -1.75 15.00 -1.75 10Y -0.1042 -5.63 -0.0479 -0.0998 -0.1004 0.4740 -0.2446 0.4740 -1.1700
2*4Y 13.25 0.50 13.20 1351 1341 15.25 -175 28.25 -175
2*5Y 16.50 -0.50 17.50 17.66 17.60 21.00 -175 39.25 -175 Lv. HUH| T-1 T2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 4.75 -0.25 5.10 5.10 5.30 7.75 -0.50 14.00 -0.50 IRS 2*10Y 26.00 -2.50 28.50 29.00 30.25 41.50 275 70.25 275
3*5Y 8.00 -1.25 9.40 9.25 9.49 14.00 -0.50 25.00 -0.50 KTB 2*10Y 50.50 -3.50 54.00 53.30 54.50 68.70 11.80 90.00 11.80
4*5Y 3.25 -1.00 4.30 4.15 4.18 6.25 -0.25 11.75 -0.25 UST 2*10Y 77.81 0.51 77.30 75.80 76.67 135.50 41.06 264.00 41.06
5*7Y 4.50 -0.25 4.85 4.98 5.55 10.50 0.25 16.25 0.25
540y | 950 -2.00 1150 | 1246 | 1361 | 2225 375 32.25 375
7*10Y 5.00 -1.75 6.65 749 8.06 12.75 3.00 16.75 3.00 IRS
10*12Y 3.25 0.00 3.25 3.25 3.20 5.25 -0.25 7.75 -0.25 06M 52 63 oDD
10*15Y 4.50 0.00 4.50 4.46 4.30 7.75 -0.75 15.00 -0.75 09M 62 62.5 Tenor
10*20Y 5.75 -0.25 5.80 5.44 5.75 11.00 -11.00 31.00 -11.00 01y 70 7025 70.5 71 715
1.5Y
BOND 02Y [845 8475 85 85.5 2*3y/7.75
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 86 92.25 95 2*5y/17.5
1Y 1.742 8.30 1.666 1.591 1.513 1.742 1.237 2.750 1.237 04y 5+*12y/13.75
1.5Y 1.837 7.00 1.782 1.730 1.648 1.837 1.232 2.890 1.232 05Y 2 12*20y/2.25
2Y 1.920 6.80 1.868 1.816 1.733 1.920 1.225 2.990 1.225 7Y SPRD
3Y 2.010 7.80 1.947 1.894 1.811 2010 1.200 3.120 1.200 10Y
4y 2.165 7.80 2.102 2.050 1.946 2.165 1.232 3.340 1.232 12y
5Y 2211 7.10 2.149 2.091 2.014 2211 1.217 3.430 1.217 15Y
7Y 2.354 4.90 2314 2273 2.195 2354 1.270 3.590 1.270 20Y
10Y 2425 3.30 2402 2373 2.309 2425 1.355 3.750 1.355 3y/27
20Y 2.398 1.20 2.389 2.367 2.348 2430 1430 3.943 1.430 CRS
Lv. HUH| Lv. Y| Al pru |
91d €D 138 0.00 KTB 10827 | -0.26 10851 | 108.58 | 108.26 u| T1 T-2 T3 T4 T5 T6
[ cAL | 122 0.00 LKTB | 12235 -0.39 122.63 122.80 122.26 BEEE: 145 2 35 110 144 50 106 143 122
2 o 73,737 A4 ¥ 40,447 33,290 54,315 20,020 34,760 37,780 39,535
BOND SWAP SPRD (1-2Y S¢ 3-10Y 230,35 AI7HE7} QEER 7|F
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1Y -2.70 -2.05 -1.38 1.84 343 9.00 -17.75 11.50 -17.75 IRS 22| 2202 M4 0izh 257} IO 2 siME|n 22| QA ALO|HMK| LI BA TH7| B F2 H| =7} 20}
15Y -2.70 0.00 -4.03 -3.58 -3.00 240 -19.10 8.75 -19.10 X oM} 20|=HE A He 228 29
2Y -5.00 0.45 -6.57 -6.22 -6.27 -1.35 -25.15 9.00 -25.15
5Y -17.60 -0.35 -17.17 -16.02 -16.80 -2.25 -27.25 4.55 -27.25
7Y -27.40 1.60 -28.80 -29.24 -29.37 -7.50 -37.65 -3.75 -37.65
10Y -29.50 1.45 -30.99 -31.79 -32.64 -12.95 -38.70 -6.25 -38.70
20Y -21.05 3.30 -23.89 -25.79 -30.87 -16.45 -48.50 -145 -48.50




