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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 1.8575 0.50 1.8725 1.8885 1.8252 1.9125 14125 2.2825 1.2875 -50,25 0.00 1y 13150 1.00 1.6200 0.8900 1%2Y -15Aoo 0.00
oM 1.8400 0.75 1.8525 1.8736 1.8403 1.9125 14550 2.2625 1.2500 -55.50 -0.25 1.5Y 1.2400 1.00 1.6600 0.9050 2°3Y -1.50 0.50
1y 1.8175 1.00 1.8275 1.8558 1.8495 1.9200 1.5000 2.2425 1.2200 -60.25 -0.75 2y 1.1650 1.00 1.6950 0.9200 2*5Y -3.50 0.50
1.5Y 1.7950 1.25 1.8020 1.8373 1.8623 2.0250 1.5550 2.2625 1.1900 -59.75 -0.50 3y 1.1500 150 1.7550 0.9850 34y -1.50 0.00
2y 1.7675 175 1.7665 1.8098 1.8683 2.1150 1.6000 2.3000 11675 -60.75 -1.00 4y 1.1350 150 1.8000 1.0700 3*5Y -2.00 0.00
3y 1.7475 2.00 1.7365 1.7788 1.8776 2.2225 1.6750 23875 11550 -61.25 -1.50 5Y 1.1300 150 1.8500 1.0400 4*5Y -0.50 0.00
4y 1.7425 2.50 17310 1.7740 1.8948 2.2950 1.6900 24875 11575 -51.25 -1.50 7Y 1.2450 150 1.8950 1.0950 5+7Y 11.50 0.00
5Y 1.7425 3.00 1.7265 1.7730 1.9107 2.3400 1.6825 2.5725 11575 -39.25 -1.25 10Y 14150 150 2.0500 1.2600 5+10Y 2850 0.00
7Y 1.7575 3.00 1.7415 1.7839 1.9353 2.3950 1.7000 2.6850 11675
10y 1.8075 275 1.7935 1.8335 1.9937 24850 1.7525 2.8250 12125 u.s. TREASURY (3= ALY 7|F M)
12Y 1.8300 275 1.8155 1.8548 2.0202 2.5225 1.7750 2.8775 1.2150 Tenor M| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 1.8475 2.50 1.8350 1.8648 2.0263 2.5400 1.7950 2.9300 1.2150 2y 2.5896 0.0490 2.5406 2.4917 2.3866 29773 1.2620 29773 0.3100
20Y 1.8025 2.50 1.7915 1.8320 2.0151 2.5600 1.7500 3.0600 1.2150 10Y 27321 0.0346 2.6975 2.6682 2.5549 3.2382 2.0387 3.2382 13600
6*9M -175 0.25 -2.00 -1.49 151 12.50 -2.25 12.50 -6.00 U.S. TREASURY - KTB (33 ¥ 7|F MYl
9*12M -2.25 0.25 -2.50 -1.79 0.91 10.50 -3.00 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
12y -5.00 0.75 -6.10 -4.60 1.88 23.00 -6.75 23.00 -6.75 2y 76.96 39 73.06 69.17 56.56 103.03 -5343 103.03 -187.00
273Y -2.00 0.25 -3.00 -3.10 0.93 13.25 -4.25 13.25 -4.25 10Y 74.01 2.26 71.75 70.12 59.29 98.82 -24.46 98.82 -63.50
2*4Y 250 0.75 -3.55 -3.58 2.65 21.75 475 23.50 475
2*5Y 2550 1.25 -4.00 -3.68 4.24 27.25 -5.50 34.00 -5.50 Lv. Y| T-1 T-2 T-3 1V Max | 1Y Min | 3Y Max | 3Y Min
3*4Y -0.50 0.50 -0.55 -048 173 8.50 -1.00 11.25 -1.00 IRS 2*10Y |  4.00 1.00 3.00 2.00 150 42.50 -0.25 62.75 -0.25
3*5Y -0.50 1.00 -1.00 -057 331 14.00 -1.50 22.00 -1.50 KTB 2*10Y| 17.20 0.20 17.00 16.70 14.10 63.50 8.50 82.90 8.50
4*5Y 0.00 0.50 -045 -0.10 159 6.00 075 10.75 075 UST 2#10Y| 14.25 144 15.69 17.65 16.83 89.29 8.46 205.00 8.46
5+7Y 150 0.00 1.50 1.09 246 7.25 0.00 14.75 0.00
510V | 650 -0.25 6.70 605 830 1625 4.00 3075 375
7*10Y 5.00 -0.25 5.20 4.96 5.84 9.50 4.00 16.75 3.00 IRS
10*12Y 225 0.00 2.20 213 2.65 450 2.00 7.75 -0.25 06M DD
10*15Y 4.00 -0.25 415 3.13 3.27 6.75 2.00 15.00 -0.75 09M Tenor
10%20Y -0.50 -0.25 -0.20 -0.15 2.14 10.25 -1.50 31.00 -11.00 o1y
15Y |795
BOND 02y
Tenor Lv. HUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03y 273y -25
1y 1773 0.30 1778 1.818 1.862 1.935 1451 2.240 1.237 04y |72 45y 00
1.5Y 1.815 0.50 1.818 1.854 1.906 2113 1585 2.270 1232 05y |71.25 5510y 65
2y 1.820 1.00 1.816 1.839 1914 2.230 1675 2.305 1.225 07Y |735/74 SPRD
3y 1811 040 1.802 1.805 1.902 2315 1737 2370 1.200 10Y |77.75/78/7825/ 785/ 80
4y 1.895 1.80 1.876 1.884 1.989 2.502 1.849 2567 1.232 12Y
5Y 1.895 150 1.879 1.879 2.004 2,602 1.825 2,647 1217 15Y
7Y 1.988 140 1.968 1.959 2.091 2728 1913 2.840 1.270 20Y
10Y 1.992 1.20 1970 1973 2141 2815 1.923 3.032 1355 1y 31
20Y 1.990 150 1.980 1.964 2.103 2792 1910 3211 1430 @
Lv. H| Lv. HYd| Al i |
91d CD 1.86 0.00 KTB 109.23 -0.05 109.28 | 109.33 | 109.22 u| T1 T2 T3 T-4 T-5 T-6
[ cALL 1.74 -1.00 | kB | 126.90 -0.18 127.02 | 127.18 | 126.80 Hepsg 98 7 -15 113 168 137 63 90 57
2 o 22,502 249l | -8258 30,760 45,880 36,889 20,112 36,745 14,805
(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 445 0.70 491 375 -1.28 6.75 -11.20 9.00 -17.75 2K 22| AL,
1.5Y -2.00 0.75 -1.64 -1.69 -4.36 040 -15.60 3.75 -19.10 QMO Qo] 42 ZME 0|10, RLEES0] Q2010 IHE2 N MEtsiH BEA X4 222|450 0|222|A4580 A
2y -5.25 0.75 -4.99 297 459 -0.25 -18.30 1.80 -25.15 sto| 7t
3y -6.35 1.60 -6.59 258 241 2.55 -13.50 475 -19.50
4y -15.25 0.70 -14.48 -10.96 -945 -4.50 -25.00 2.00 -30.35 N
5Y 1525 150 1521 71062 9.8 320 2725 455 2725 R= H32t 45
7Y -23.05 1.60 -22.69 1751 -15.56 7.85 -35.15 -4.70 -37.65 7l2& AZ2= HE2t ROt ~E[ZY OH.
10y -1845 155 -17.67 -13.94 -14.74 -7.50 -37.50 -7.50 -38.70
20Y -18.75 1.00 -18.87 -13.21 -8.76 175 -34.95 175 -48.50 CRSE FMAZH A OpZt




