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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 1.7225 -0.50 1.7315 1.7206 1.7047 1.7400 1.3250 2.6700 1.2875 -41,00 -1.75 1Y 14300 -2.50 1.6200 0.7650 1*2Y 11A00 0.50
M 1.7800 -0.75 1.7925 1.7873 1.7705 1.8125 1.3125 2.7075 1.2500 -47.00 -1.75 1.5Y 1.4850 -2.50 1.6600 0.9100 2*3Y 8.50 -0.50
1Y 1.8400 -0.75 1.8540 1.8503 1.8393 1.8850 1.3025 2.7450 1.2200 -50.25 -1.50 2Y 1.5400 -2.00 1.6950 0.8850 2*5Y 19.00 0.00
1.5Y 1.9550 -0.75 1.9735 1.9646 1.9505 2.0050 1.2925 2.8100 1.1900 -52.00 -2.00 3Y 1.6250 -2.50 1.7550 0.8550 3*4Y 5.00 0.00
2Y 2.0425 -0.50 2.0610 2.0541 2.0332 2.1000 1.2825 2.8850 1.1675 -54.00 -2.00 4y 1.6750 -2.50 1.8000 0.8400 3*5Y 10.50 0.50
3Y 2.1450 -0.50 2.1665 2.1670 2.1340 2.2175 1.2900 3.0275 1.1550 -53.00 -1.50 5Y 1.7300 -2.00 1.8500 0.8350 4*5Y 5.50 0.50
4Y 2.2150 -0.50 2.2345 2.2384 2.1976 2.2950 1.3050 3.1450 1.1575 -46.50 -1.50 7Y 1.8450 -2.00 1.8950 0.8050 5*7Y 11.50 0.00
5Y 2.2600 -0.50 2.2785 2.2879 2.2424 2.3400 1.3200 3.2400 1.1575 -38.25 -1.25 10Y 2.0000 -2.00 2.0500 0.8000 5*10Y 27.00 0.00
7Y 2.3100 -0.50 2.3295 2.3449 2.2917 2.3950 1.3475 3.3800 1.1675
10Y 2.3825 -0.75 2.4055 24281 2.3623 24850 1.4075 3.5250 1.2125 U.S. TREASURY (h= Y 7|&E HLH)
12Y 24275 -0.75 2.4500 24690 24017 2.5225 14125 3.5600 1.2150 Tenor HYH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 24475 -0.75 2.4700 24875 24180 2.5400 14150 3.5825 1.2150 2Y 2.2908 0.0247 2.2661 2.2580 2.2661 2.2908 0.7800 2.2908 0.2800
20Y 24675 -0.75 2.4900 2.5075 24317 2.5600 1.4000 3.7325 1.2150 10Y 2.8301 0.0119 2.8182 2.8447 2.8681 2.9500 1.7390 3.0300 1.3600
6*9M 5.75 -0.25 6.10 6.66 6.58 12.50 -2.50 12.50 -6.00 U.S. TREASURY - KTB (Bh= I 7|& HeH
9*12M 6.00 0.00 6.15 6.30 6.88 10.50 -1.50 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2y 20.25 0.25 20.70 2039 19.38 23.00 -3.25 23.00 -5.50 2Y 1038 2.77 7.61 5.30 541 1038 -70.50 1038 -264.00
2*3Y 10.25 0.00 10.55 11.29 10.08 13.25 0.00 14.25 -1.75 10Y 1231 1.59 10.72 9.97 1111 47.40 -24.46 47.40 -98.50
2*4Y 17.25 0.00 17.35 18.43 16.45 21.75 1.00 27.75 -1.75
2*5Y 2175 0.00 2175 2338 20.92 27.25 3.25 38.50 -175 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4y 7.00 0.00 6.80 7.14 6.36 8.50 0.50 14.00 -0.50 IRS 2*10Y 34.00 -0.25 34.25 35.00 35.00 42.50 11.25 68.25 2.75
3*5Y 11.50 0.00 11.20 12.09 10.84 14.00 275 25.00 -0.50 KTB 2*10Y| 52.00 -0.10 52.10 54.00 54.50 68.70 20.00 89.00 11.80
4*5Y 4.50 0.00 4.40 4.95 447 6.25 1.50 11.25 -0.25 UST 2*10Y| 5393 -1.28 55.21 58.67 60.20 135.50 41.06 264.00 41.06
5*7Y 5.00 0.00 5.10 5.70 4.93 10.50 2.00 15.25 0.25
5a0v | 1225 -025 1270 | 1403 1199 | 2225 7.25 3075 375
7*10Y 7.25 -0.25 7.60 8.33 7.05 1275 4.25 16.75 3.00 IRS
10*12Y 4.50 0.00 4.45 4.09 3.94 4.50 0.50 7.75 -0.25 06M oDD
10*15Y 6.50 0.00 6.45 5.94 5.57 6.50 -0.75 15.00 -0.75 09M 78 o
10*20Y 8.50 0.00 845 7.94 6.95 8.50 -11.00 31.00 -11.00 01y 845/ 84
1.5Y
BOND o2y |4 6*9M 06
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 1325/ 14 1*5Y 41
1y 1.928 -0.20 1.928 1.892 1.856 1.935 1.365 2.720 1.237 04Y 20 2*3Y 10
1.5Y 2.066 -1.00 2.083 2.068 2.033 2.108 1360 2.820 1.232 05Y 24.25 / 2.2575 5*7Y 4.75
2Y 2187 -0.30 2201 2.195 2.154 2.230 1331 2.920 1.225 7Y SPRD
3y 2.267 0.00 2.285 2.286 2.228 2315 1315 3.050 1.200 10Y 36.75 /37 /37.25
4Y 2453 -0.70 2467 2437 2.388 2.502 1.394 3.280 1.232 12y
5Y 2495 -1.00 2.528 2.535 2477 2.602 1.362 3410 1.217 15Y
7Y 2.623 -0.90 2.655 2.671 2.607 2.728 1464 3.563 1.270 20Y
10Y 2.707 -0.40 2733 2.753 2.677 2.812 1.537 3.750 1.355 1Y 144 /143
20Y 2,676 -3.40 2732 2.748 2.644 2.792 1570 3.943 1430 CRS 3y 1.62
5Y 1.715/1.725
Lv. Ho| Lv. HYH| Al ) &
91d CD 1.65 0.00 KTB 107.82 0.01 107.82 107.91 107.80 TODAY KRX CCP HYH| T-1 T-2 T-3 T-4 T-5 T-6
CALL 1.50 0.00 LKTB 120.05 0.08 120.06 120.28 120.02 Hepsigt 96 -2 98 98 84 99 109 111
2 o ‘ 27,800 91 @ ‘ 1,332 26,468 30,782 18,819 28,875 34,386 31,120
(1-2Y £¢, 3-10Y 20,258 A|Z7tEH I}
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y -8.80 -0.55 -740 -4.17 -1.68 9.00 -17.75 11.00 -17.75 20K 22|, 192 XN st oA sHak
15y | 1110 | 025 | -1099 | -1032 | -821 240 1910 | 700 | -1910 O1FY shE o FT H2 AB Ho| BHolM "AYol THE £7| 32| 94 o7t MK YD AFHHD F 0K 504
2Y -14.45 -0.20 -13.98 -14.13 -12.07 -1.35 -25.15 5.50 -25.15 2 omo| 2N Ao X
3y -12.20 -0.50 -11.83 -11.91 -9.37 475 -19.50 8.75 -19.50
4y -23.80 0.20 -23.29 -19.84 -19.00 -8.50 -30.35 2.00 -30.35 RS, 22| 52
5Y -23.50 0.50 -24.99 -24.66 -2344 -3.75 -27.25 4.55 -27.25 r = -
7Y 23130 0.40 13255 23259 23152 21150 23765 375 23765 O|FZ B Lolo| 7|FF2| A& AI7IE =3 MER ZBHHAM 7|77t 21 24 54 2| HHE HE 87 29
10Y -3245 -0.35 -32.79 -32.51 -3145 -12.95 -38.70 -8.20 -38.70
20Y -20.85 2.65 -24.22 -24.04 -21.27 -14.75 -48.50 -145 -48.50 CRS, 2% & 50 HEJ} LIQDHA 2 ASZUX| O MutMo 2 Z2| &t




