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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 1.7500 -0.25 1.7510 17368 17218 1.7550 13900 2.6625 1.2875 -so,oo 125 1y 10950 -1.00 1.6200 0.7650 1%2Y 4A50 -150
oM 1.8275 0.25 1.8180 1.7968 1.7842 1.8275 1.4100 26825 1.2500 -89.50 =250 1.5Y 11200 -2.00 1.6600 0.8100 2*3Y 7.00 -0.50
1y 1.8950 0.25 1.8825 1.8574 1.8444 1.8950 14350 2.7100 1.2200 -95.00 -3.00 2y 1.1400 -2.50 1.6950 0.8650 2*5Y 18.50 -0.50
1.5Y 2.0150 0.50 1.9950 1.9559 1.9494 2.0150 14625 2.7700 1.1900 -98.75 -4.00 3y 1.2100 -3.00 1.7550 0.9550 3*4Y 5.00 0.00
2y 2.0900 0.50 2.0715 2.0285 2.0286 2.1000 1.4700 2.8275 11675 -100.75 425 ay 1.2600 -3.00 1.8000 1.0150 3*5Y 11.50 0.00
3y 2.1975 1.00 2.1750 2.1254 21328 2.2175 1.5050 2.9275 11550 -98.75 -4.00 5Y 13250 -3.00 1.8500 1.0350 4*5Y 6.50 0.00
4y 2.2675 1.25 2.2465 2.1901 2.1999 2.2950 1.5625 3.0575 11575 -87.50 350 7Y 14850 -2.50 1.8950 1.0400 5+7Y 16.00 0.50
5Y 23125 1.00 2.2950 2.2353 2.2460 2.3400 16125 3.1675 11575 -70.50 375 10Y 1.7200 -2.50 2.0500 1.0500 5+10Y 39.50 0.50
7Y 2.3600 1.00 2.3435 2.2818 2.2970 2.3950 1.6825 33125 11675
10y 24250 1.25 24085 2.3506 23698 24850 17725 3.4600 12125 U.S. TREASURY (3= ALY 7|F M)
12Y 24675 1.00 24530 2.3955 24133 2.5225 1.8000 3.5000 12150 Tenor M| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 24875 1.00 24730 24155 24328 2.5400 1.7900 35175 1.2150 2y 2.5341 0.0206 2.5135 2.5052 2.5050 2.5341 1.1000 2.5341 0.3000
20Y 2.5100 1.00 24955 24380 24535 2.5600 1.7000 3.6675 1.2150 10Y 2.9783 0.0000 2.9783 2.9520 2.9510 3.0282 2.0387 3.0282 13600
6*9M 7.75 0.50 6.70 6.00 6.23 12.50 -2.00 12.50 -6.00 U.S. TREASURY - KTB (33 ¥ 7|F MYl
9*12M 6.75 0.00 6.45 6.06 6.03 10.50 -1.25 10.50 -4.25 Tenor Lv. HQUH| T-1 T-2 T-3 1¥Max | 1YMin | 3YMax | 3Y Min
12y 19.50 0.25 18.90 17.11 18.42 23.00 0.50 23.00 -5.50 2y 3291 246 3045 32.22 32.20 38.23 -58.90 38.23 -251.80
273Y 1075 0.50 1035 9.69 1042 13.25 3.50 13.75 -175 10Y 17.83 -240 20.23 19.00 18.90 47.40 -24.46 47.40 -98.50
2*4Y 17.75 0.75 17.50 16.16 17.13 21.75 8.50 27.75 -175
2*5Y 22.25 0.50 2235 20.68 21.74 27.25 1175 38.50 -175 Lv. Y| T-1 T-2 T-3 1¥Max | 1YMin | 3YMax | 3Y Min
3*4Y 7.00 0.25 7.15 6.48 6.71 8.50 3.25 14.00 -0.50 IRS 2*10Y | 33.50 0.75 3275 3375 33.75 42.50 19.50 68.25 275
3*5Y 11.50 0.00 12.00 10.99 1132 14.00 6.00 25.00 -0.50 KTB 2*10Y| 59.50 2.80 56.70 57.90 57.90 68.70 35.80 89.00 11.80
4*5Y 4.50 -0.25 4.85 451 461 6.25 2.25 11.25 -0.25 UST 2+10Y| 4442 -2.06 46.48 44.68 44.60 135.50 41.06 260.00 41.06
5+7Y 475 0.00 4.85 4.65 5.10 10.50 2.50 15.25 0.25
5410Y | 1125 025 1135 1154 1238 2225 725 3075 375
7*10Y 6.50 0.25 6.50 6.89 7.28 1275 4.25 16.75 3.00 IRS
10*12Y 4.25 -0.25 445 449 435 450 175 7.75 -0.25 06M DD
10*15Y 6.25 -0.25 6.45 6.49 6.29 6.50 175 15.00 -0.75 09M Tenor
10%20Y 8.50 -0.25 8.70 8.74 8.37 8.75 -11.00 31.00 -11.00 01y |89.25/895
15Y 125
BOND 02Y [825/85/875/09/9.25
Tenor Lv. M| S5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y
1y 1.894 1.00 1.862 1.850 1.877 1.935 1.400 2,691 1.237 04y
1.5Y 2.088 0.60 2.061 2019 2,038 2.108 1517 2.750 1232 05Y
2y 2.205 -0.40 2.188 2135 2.155 2.230 1.560 2.830 1.225 07Y SPRD
3y 2.300 -0.20 2.282 2.220 2.242 2315 1.600 2.920 1.200 10Y
4y 2471 -0.10 2457 2397 2411 2.502 1722 3.190 1232 12Y
5Y 2,575 0.00 2.559 2481 2487 2.602 1.770 3.283 1217 15Y
7Y 2.697 1.20 2,675 2,607 2616 2728 1.965 3487 1.270 20Y
10y 2.800 240 2771 2.703 2.705 2812 2,047 3.680 1355
20Y 2.780 140 2.766 2.709 2.706 2792 2.110 3.905 1430 @
Lv. Ho| Lv. HYH| Al ) &
91d CD 1.65 0.00 KTB 107.47 -0.01 107.76 | 107.52 | 10743 u| T1 T2 T3 T-4 T-5 T-6
[ calL | 145 0.00 | ktB | 11891 -0.24 119.10 | 11915 | 118383 Hepdg 74 -34 111 141 141 107 82 38
2 o | 36,688 92 | -10492 47,180 40,291 40,291 31,558 20,115 15,520
(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 0.10 -0.75 2.09 0.71 -3.24 9.00 -11.20 11.00 -17.75
1.5Y -7.30 -0.10 -6.60 -6.35 -8.90 240 -15.60 7.00 -19.10 WA "A7|ZAoz Saaa
= T T o T B e T BE7| ZRE &7 oM 012 0132 45T lelo] EME DS HO|H (AS ISAUS YAOR 2 B LA Al
] . ; ) X . X ] . o oo =
4y -20.35 135 -21.07 -20.72 -21.07 -8.50 -25.70 2.00 -30.35 = M SRS BII28 SHoR SM Y
5Y -26.25 1.00 -26.36 -24.56 -24.08 -9.60 -27.25 455 -27.25
7Y -33.70 -0.20 -33.19 -32.48 -31.94 -21.90 -35.40 -3.75 -37.65 RS 22 &5
10Y -37.50 -1.15 -36.29 -35.20 -33.49 -23.70 -38.70 -8.20 -38.70 1E0|M 2@ Fzhap SEHO| HIE Q7 BO| LoD Haf. & S8t I ME0| stafstHM ASs| e 450ty
20Y -27.00 -040 -27.09 -27.09 -25.26 -14.75 -48.50 -145 -48.50




