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wS |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 1.4075 1.00 1.3795 1.4260 14243 1.9125 1.3575 1.9125 1.2875 -67,25 -1.50 1Y 07100 0.50 1.4550 0.3900 1*2Y -14AOO 2.00
M 1.3950 1.25 1.3665 1.3783 1.3659 1.9125 1.2925 1.9125 1.2500 -73.25 -1.25 1.5Y 0.6300 1.50 1.3950 1.1000 2*3Y -1.50 0.00
1Y 1.3825 2.00 1.3475 1.3418 1.3208 1.9200 1.2225 1.9200 1.2200 -76.75 -1.00 2y 0.5700 2.50 13750 1.1550 2*5Y -2.50 0.00
1.5Y 1.3625 2.75 1.3260 1.2950 1.2609 1.9775 1.1350 2.0250 1.1350 -77.50 -1.25 3y 0.5550 2.50 14100 0.0450 3*4Y 0.00 0.50
2Y 13375 3.50 1.2995 1.2559 1.2109 2.0450 1.0700 2.1150 1.0700 -77.50 -0.50 4y 0.5550 3.00 14600 0.0350 3*5Y -1.00 0.00
3Y 1.3300 3.75 1.2990 1.2361 1.1770 2.1400 1.0150 2.2225 1.0150 -78.75 -0.75 5Y 0.5450 2.50 1.5300 0.0150 4*5Y -1.00 -0.50
4Y 1.3300 3.50 1.3070 1.2320 1.1633 2.2050 0.9875 2.2950 0.9875 -72.50 -0.75 7Y 0.6100 2.50 15750 0.0750 5*7Y 6.50 0.00
5Y 1.3325 3.25 1.3145 1.2290 1.1538 2.2575 0.9775 2.3400 0.9775 -59.75 -0.75 10Y 0.7750 2.50 1.7800 0.2550 5*10Y 23.00 0.00
7Y 1.3350 3.25 1.3225 1.2258 1.1485 2.3125 0.9725 2.3950 0.9725
10Y 1.3725 3.25 13610 1.2553 1.1741 2.3850 0.9925 2.4850 0.9925 U.S. TREASURY (h= Y 7|&E HLH)
12Y 1.3875 3.50 1.3770 1.2698 1.1908 24250 1.0125 2.5225 1.0125 Tenor HYH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.3825 3.75 13710 1.2608 1.1779 24525 0.9925 2.5400 0.9925 2Y 1.6350 0.0638 1.5712 1.5750 1.6026 2.9773 1.3841 29773 0.5500
20Y 1.3125 3.75 1.2985 1.1845 1.1036 24825 0.9125 2.5600 0.9125 10Y 1.7962 0.0283 1.7679 1.7688 1.7670 3.2382 1.4607 3.2382 1.3600
6*9M -1.25 0.25 -1.30 -4.78 -5.85 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (Bh= I 7|& HeH
9*12M -1.25 0.75 -1.90 -3.65 -4.50 5.75 -7.00 10.50 -7.00 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -4.50 1.50 -4.80 -8.59 -11.00 17.50 -15.50 23.00 -15.50 2Y 20.30 2.58 1772 20.30 24.26 103.03 7.91 103.03 -108.00
2*3Y -0.75 0.25 -0.05 -1.98 -3.39 10.50 -5.50 13.25 -5.50 10Y 1112 -1.97 13.09 12.68 12.00 98.82 3.89 98.82 -26.00
2*4Y -0.75 0.00 0.75 -2.39 -4.76 17.75 -8.25 21.75 -8.25
2*5Y -0.50 -0.25 150 -2.69 -5.70 22.75 -10.00 27.50 -10.00 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 0.00 -0.25 0.80 -041 -1.37 7.25 -3.25 9.50 -3.25 IRS 2*10Y 3.50 -0.25 375 6.75 8.75 35.50 -9.50 56.50 -9.50
3*5Y 0.25 -0.50 1.55 -0.71 -2.31 12.25 -5.25 18.75 -5.25 KTB 2*10Y 25.30 1.00 24.30 27.00 28.70 61.30 4.10 74.80 4.10
4*5Y 0.25 -0.25 0.75 -0.30 -0.95 5.25 -2.25 9.75 -2.25 UST 2*10Y| 16.12 -3.55 19.67 19.38 16.44 44.62 -23.40 166.00 -23.40
5*7Y 0.25 0.00 0.80 -0.32 -0.53 5.50 -175 14.00 -1.75
510V | 400 000 465 263 203 1275 050 2950 050
7*10Y 3.75 0.00 3.85 2.95 2.55 7.50 175 15.50 175 IRS 6y 325
10*12Y 1.50 0.25 1.60 145 1.68 4.00 125 6.75 -0.25 06M oDD
10*15Y 1.00 0.50 1.00 0.55 0.38 6.75 -0.25 11.25 -0.75 09M Tenor
10*20Y -6.00 0.50 -6.25 -7.08 -7.05 10.25 -8.00 16.75 -11.00 01y 36.75/37/38
1.5Y
BOND 02y 1012y 15
Tenor Lv. M| S5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min (13 30 5*12y 55
1y 1380 340 1339 1.309 1.262 1918 1136 1.935 1136 04Y
1.5Y 1420 2.80 1.386 1.330 1.278 2.049 1122 2113 1.122 05Y 31.25/32
2y 1432 3.80 1389 1323 1.266 2.140 1.089 2.230 1.089 07Y SPRD
3y 1445 4.80 1401 1318 1233 2.225 0.092 2315 0.092 10Y
4Y 1.538 4.50 1.498 1.399 1.316 2412 1.127 2.502 1.127 12y 38
5Y 1.545 4.80 1.506 1.393 1.309 2.522 1122 2.602 1.122 15Y
7Y 1.649 4.80 1.615 1491 1.375 2.646 1.163 2.728 1.163 20Y
10Y 1.685 4.80 1.656 1.524 1393 2.752 1170 2.815 1170
20Y 1.687 3.50 1.663 1.515 1375 2.732 1.146 2.792 1.146 CRS
Lv. ]| Lv. | Al a |
91d CD 137 0.00 KTB 110.23 -0.15 11038 | 111040 | 110.23 TODAY KRX CCP HYH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL 1.23 0.00 | LkTB | 13030 -0.46 130.67 | 13074 | 130.25 Hepsg 128 7 -32 160 157 118 % 195 191
2 o \ 36,496 A2 \ -34,729 71,225 42,535 39,425 35,375 76,587 80,447
(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 0.25 -1.40 0.81 3.26 592 12.25 -9.65 12.25 -17.75 20 22|, 2ole HME =0 22| AL Otz
1.5Y -5.75 -0.05 -5.98 -3.50 -1.67 4.05 -10.60 4.05 -19.10
2Y -945 -0.30 -8.95 -6.76 -548 -0.25 -1275 -0.25 -25.15 o ca ' AA Oz
3Y -11.50 -1.05 -10.18 -8.22 -5.65 92.30 -12.20 92.30 -19.50 RS, =HAE SO 2 IS |95 ora.
4y -20.80 -1.00 -19.10 -16.69 -15.28 -4.50 -20.85 -145 -30.35 CRS, ® 77t 28] M2
5Y -21.25 -1.55 -19.17 -16.39 -15.57 -3.20 -26.75 -2.25 -27.25 = T eree
7Y -31.40 -1.55 -29.23 -26.51 -2261 -7.85 -34.75 -7.50 -37.65
10Y -31.25 -1.55 -29.50 -26.87 -2191 -7.50 -36.70 -7.50 -38.70
20Y -37.45 0.25 -36.45 -33.09 -27.13 175 -38.00 175 -48.50




