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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 1.6950 0.50 1.6575 1.6114 1.5290 1.6950 1.2875 2.6925 1.2875 -29,50 -1.00 1Y 1A4950 -0.50 1.6200 0.7650 1*2Y 2A50 -2.00
M 1.7350 0.50 1.7150 1.7055 1.6103 1.7350 1.2500 2.7275 1.2500 -35.75 -1.75 1.5Y 1.5050 -1.50 1.6600 0.8950 2*3Y 6.00 0.00
1Y 1.7900 0.50 1.7790 1.7883 1.6854 1.8200 1.2200 2.7675 1.2200 -39.50 -2.75 2Y 1.5200 -2.50 1.6950 0.7950 2*5Y 13.00 1.00
1.5Y 1.8625 0.25 1.8590 1.8833 1.7751 1.9300 1.1900 2.8475 1.1900 -41.50 -2.75 3Y 1.5800 -2.50 17550 0.7350 3*4Y 3.50 0.50
2Y 1.9150 0.25 1.9150 1.9555 1.8406 2.0175 1.1675 2.9225 1.1675 -43.75 -2.00 4y 1.6150 -2.00 1.8000 0.6900 3*5Y 7.00 1.00
3Y 1.9950 0.25 1.9955 2.0415 1.9260 2.1075 1.1550 3.0650 1.1550 -43.75 -1.25 5Y 1.6500 -1.50 1.8500 0.6600 4*5Y 3.50 0.50
4Y 2.0525 0.00 2.0535 2.0976 1.9804 2.1600 1.1575 3.1875 1.1575 -43.75 -1.25 7Y 1.6900 -1.50 1.8950 0.6550 5*7Y 4.00 0.00
5Y 2.0875 -0.25 2.0885 21313 2.0172 2.1900 1.1575 3.3050 1.1575 -41.00 -1.25 10Y 1.7800 -1.50 2.0150 0.6300 5*10Y 13.00 0.00
7Y 2.1275 -0.25 2.1260 2.1683 2.0613 2.2300 1.1675 3.4625 1.1675
10Y 2.1900 -0.25 2.1850 22234 2.1250 2.2850 1.2125 3.6250 1.2125 U.S. TREASURY (h= Y 7|&E HLH)
12Y 2.2275 -0.25 2.2225 2.2595 2.1576 2.3200 1.2150 3.6575 1.2150 Tenor HYH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 2.2350 -0.25 2.2285 2.2653 2.1661 2.3275 1.2150 3.6675 1.2150 2Y 1.8103 0.0483 1.7620 1.7820 1.7620 1.8103 0.5600 1.8103 0.2800
20Y 2.2325 -0.25 2.2260 2.2630 2.1720 2.3250 1.2150 3.8075 1.2150 10Y 2.3723 0.0099 2.3624 24105 2.3900 2.6060 1.3600 3.0300 1.3600
6*9M 4.00 0.00 5.75 941 813 12.50 -4.50 12.50 -6.00 U.S. TREASURY - KTB (Bh= I 7|& HeH
9*12M 5.50 0.00 6.40 8.28 7.51 10.50 -3.00 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 12.50 -0.25 13.60 16.73 15.53 20.75 -5.25 20.75 -5.50 2Y -21.17 413 -25.30 -24.30 -29.80 10.19 -70.50 10.19 -264.00
2*3Y 8.00 0.00 8.05 8.60 8.54 11.00 -175 15.00 -175 10Y -10.97 1.29 -12.26 -6.65 -8.70 47.40 -24.46 47.40 -100.00
2*4Y 13.75 -0.25 13.85 14.21 13.98 18.00 -1.75 28.25 -1.75
2*5Y 17.25 -0.50 17.35 17.58 17.66 21.25 -1.75 39.25 -1.75 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4y 5.75 -0.25 5.80 5.61 5.44 7.75 -0.50 14.00 -0.50 IRS 2*10Y 27.50 -0.50 28.00 27.25 26.00 41.50 2.75 70.25 2.75
3*5Y 9.25 -0.50 9.30 8.97 9.12 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 46.00 -1.00 47.00 45.20 41.70 68.70 11.80 90.00 11.80
4*5Y 3.50 -0.25 3.50 336 3.68 6.25 -0.25 1175 -0.25 UST 2*10Y| 56.20 -3.84 60.04 62.85 62.80 135.50 41.06 264.00 41.06
5*7Y 4.00 0.00 375 3.70 441 10.50 0.25 16.25 0.25
5110v | 1025 000 9.65 9.1 1078 | 2225 375 3225 375
7*10Y 6.25 0.00 5.90 551 6.37 1275 3.00 16.75 3.00 IRS
10*12Y 3.75 0.00 375 361 3.26 4.25 -0.25 7.75 -0.25 06M oDD
10*15Y 4.50 0.00 4.35 419 412 475 -0.75 15.00 -0.75 09M Tenor
10*20Y 4.25 0.00 4.10 3.96 471 8.00 -11.00 31.00 -11.00 01y 78.75
1.5Y 86
BOND 02y  [915
Tenor Lv. FUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 99.5
1Y 1.821 0.00 1.835 1.826 1.704 1.885 1.237 2.720 1.237 04y
1.5Y 1.948 0.00 1979 2.005 1.855 2.037 1.232 2.820 1.232 05Y 8.75
2Y 2.022 0.70 2.040 2.099 1.945 2.165 1.225 2.920 1.225 7Y SPRD
3Y 2.082 0.50 2.093 2.144 2.005 2.206 1.200 3.050 1.200 10Y
4Y 2227 0.20 2.243 2301 2.167 2.360 1.232 3.280 1.232 12y
5Y 2.267 -0.30 2.284 2343 2211 2420 1.217 3410 1.217 15Y
7Y 2416 0.00 2421 2480 2.366 2.552 1.270 3.590 1.270 20Y
10Y 2482 -0.30 2482 2.536 2441 2.607 1355 3.750 1355
20Y 2429 -0.50 2433 2.511 2424 2.572 1430 3.943 1430 CRS
Lv. ]| Lv. | Al a |
91d CD 1.66 0.00 KTB 108.27 0.01 108.21 108.29 108.21 TODAY KRX CCP HYH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL 1.48 25.00 [ wkTB | 12211 0.06 12178 | 12212 | 12178 Hepsg 55 7 -88 143 160 123 89 70 73
2 o 21,695 2@ ‘ -23,455 45,150 64,878 46,248 34,480 23,867 32,220
(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 -3.10 0.50 -5.58 -3.74 -1.84 9.00 -17.75 11.00 -17.75 IRSE FHEIM o2 X823 &S O JIRH EXNE EQ. | F2|l& 221 H7|= Y, 48 TM2 HESIE. HEE=5
1.5Y -8.55 0.25 -12.00 -12.16 -7.94 240 -19.10 8.50 -19.10 W =AloZ oA Z210| Bl DUYME B A7|Z QI LI HS HH M2 QEg oo 2o =3}
2y -10.70 -045 -12.54 -14.38 -10.44 -1.35 -25.15 9.00 -25.15
polEpopge | s owe e | o e | ue
5Y -17.95 0.05 -19.53 -21.16 -1941 -2.25 -27.25 4.55 -27.25
7Y -28.85 -0.25 -29.54 -31.18 -3049 -7.50 -37.65 -3.75 -37.65
10Y -29.20 0.05 -29.72 -31.25 -31.63 -12.95 -38.70 -6.25 -38.70
20Y -19.65 0.25 -20.66 -24.80 -25.18 -14.75 -48.50 -145 -48.50




