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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 1.4300 -1.50 1.4290 14135 1.4075 1.5925 1.2875 27575 1.2875 -63,25 275 1y 08900 0.50 1.4000 0.7650 1*2Y 10A50 -1.00
9M 1.4750 -2.25 14735 14578 1.4446 1.5500 1.2500 27900 1.2500 -66.25 1.75 1.5Y 0.9350 0.00 1.2850 0.8100 2*3Y 10.00 0.00
1Y 1.5225 -2.25 1.5165 1.4996 14816 1.5625 1.2200 2.8150 1.2200 -65.50 1.50 2Y 0.9950 -0.50 1.2250 0.7950 2*5Y 25.00 0.00
1.5Y 1.5975 -175 1.5850 1.5610 1.5357 1.6150 1.1900 2.8725 1.1900 -64.25 1.75 3Y 1.0950 -0.50 1.3150 0.7350 3*4Y 9.00 0.00
2Y 1.6500 -2.00 1.6370 1.6123 15771 1.6700 1.1675 29350 1.1675 -60.50 1.75 4y 1.1850 -0.50 1.3750 0.6900 3*5Y 15.00 0.00
3Y 1.7375 -2.25 1.7230 1.6919 1.6480 1.7600 1.1550 3.0650 1.1550 -58.75 225 5Y 1.2450 -0.50 1.4350 0.6600 4*5Y 6.00 0.00
4Y 1.7900 -2.25 1.7780 1.7448 1.6995 1.8125 1.1575 3.1875 1.1575 -60.00 225 7Y 1.2950 -0.50 1.4500 0.6550 5*7Y 5.00 0.00
5Y 1.8325 -275 1.8235 1.7915 1.7443 1.8600 1.1575 3.3050 1.1575 -57.50 2.00 10Y 1.4100 -0.50 1.9050 0.6300 5*10Y 16.50 0.00
7Y 1.8950 -275 1.8885 1.8531 1.8065 1.9250 1.1675 3.4625 1.1675
10Y 1.9850 -2.50 1.9770 1.9421 1.8966 2.0250 1.2125 3.6250 1.2125 U.S. TREASURY (h= A 7|FE HUH|)
12Y 2.0150 -275 2.0090 1.9726 1.9288 2.0650 1.2150 3.6575 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 2.0250 -2.50 2.0170 1.9784 1.9341 2.0575 1.2150 3.6675 1.2150 2Y 1.3266 -2.02 1.3468 1.3548 1.3549 1.7169 0.5600 1.7169 0.2000
20Y 2.0450 -2.50 2.0355 1.9919 1.9422 2.0700 1.2150 3.8075 1.2150 10Y 21959 -5.56 22515 2.2640 22551 2.6060 1.3600 3.0300 1.3600
6*9M 450 -0.75 445 443 3.70 5.25 -6.00 5.25 -6.50 U.S. TREASURY - KTB (eh= Qi 7|F MaH|
9*12M 475 0.00 430 419 3.70 475 -4.00 475 -5.75 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 12.75 0.25 12.05 11.26 9.55 1275 -5.50 16.25 -8.75 2y -0.3704 -0.72 -0.3632 -0.3322 -0.3101 0.1019 -0.7720 0.1019 -2.6400
2*3Y 8.75 -0.25 8.60 7.96 7.09 9.00 -175 15.00 -175 10Y 0.1191 3.86 0.0805 0.0430 0.0369 0.1191 -0.4740 1.2400 -0.4740
2*4Y 14.00 -0.25 14.10 13.25 1224 15.25 -175 28.25 -175
2*5Y 18.25 -0.75 18.65 17.93 16.72 21.00 -175 39.25 -175 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 5.25 0.00 5.50 5.29 5.15 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 33.50 -0.50 34.00 3475 3475 41.50 2.75 70.25 2.75
3*5Y 9.50 -0.50 10.05 9.96 9.63 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 68.30 -2.50 70.80 72.20 72.70 73.90 11.80 90.00 11.80
4*5Y 425 -0.50 455 4.68 448 6.25 -0.25 1175 -0.25 UST 2*10Y| 86.93 -3.54 90.47 90.92 90.02 135.50 41.06 264.00 41.06
5*7Y 6.25 0.00 6.50 6.16 6.22 10.50 0.25 16.25 0.25
5410Y | 1525 025 1535 1506 15.23 2225 375 3225 375
7*10Y 9.00 0.25 8.85 8.90 9.02 1275 3.00 16.75 3.00 IRS Lv. 9 96
10*12Y 3.00 -0.25 3.20 3.05 3.22 5.50 -0.25 7.75 -0.25 06M oDD
10*15Y 4.00 0.00 4.00 3.62 3.75 8.00 -0.75 15.00 -0.75 09M e
10*20Y 6.00 0.00 5.85 4.98 4.56 11.25 -11.00 31.00 -11.00 01Y [535/54
1.5Y
BOND 02Y |64.75/66.5 5*10y 15
Tenor Lv. M| S5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y
1Y 1481 0.90 1442 1430 1438 1.723 1.237 2.750 1.237 04y
1.5Y 1.632 0.80 1.590 1.555 1.552 1.768 1.232 2.890 1.232 05Y [83.5/84.25/ 8475
2y 1.697 -1.30 1.680 1.653 1.633 1.830 1.225 2990 1.225 07y SPRD
3Y 1.811 -2.00 1.792 1.745 1.708 1.831 1.200 3.120 1.200 10Y
4y 1.925 -1.70 1.906 1.866 1.834 1.975 1.232 3.340 1.232 12y
5Y 2.015 -1.70 1.995 1.948 1.910 2.032 1.217 3.430 1.217 15Y
7Y 2189 -1.70 2172 2126 2102 2221 1.270 3.590 1.270 20Y
10Y 2315 -1.70 2.300 2255 2224 2332 1.355 3.750 1.355 1*1.5y 05
20Y 2387 -1.80 2378 2322 2315 2430 1.430 3.943 1.430 CRS
Lv. HUH| Lv. HUH| Al pru| |
91d CD 139 0.00 KTB 109.08 0.06 109.04 109.08 108.94 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 122 0.01 | kB | 123.69 0.17 12354 | 12369 | 12322 Hepsg 136 74 2 138 127 44 45 66 67
ERCH 25814 3 | -28681 54,495 47,310 10,480 11,125 17,855 15,006
BOND SWAP SPRD (1-2Y £¢F 3-10Y 21,258 A|I7}E7t ABER 7|F
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1Y 415 -3.15 749 7.01 435 9.00 -17.75 13.00 -17.75
1.5Y -345 -2.55 -0.46 0.62 -1.66 240 -19.10 9.75 -19.10 KES 28t X|HSHH 2| AT (2 2015t IS HO|H S22 HS, AZ 2N 2 o2
2y -4.70 -0.70 -4.26 -4.03 -5.63 -135 -25.15 9.50 -25.15
 statety 2 E3 ot
5Y -18.25 -1.05 -17.17 -15.66 -16.54 -2.25 -27.25 8.50 -27.25
7Y -29.40 -1.05 -28.33 -2733 -29.55 -7.50 -37.65 2.00 -37.65
10Y -33.00 -0.80 -32.26 -31.26 -3271 -12.95 -38.70 6.00 -38.70 CRS= 19, 1.5H S M elsta Tzt 0.5bp st2t Op.
20Y -34.20 -0.70 -34.29 -33.01 -37.29 -13.95 -48.50 225 -48.50




