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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 1.6900 -1.00 1.6955 1.6729 1.5801 1.7000 1.2900 2.6925 1.2875 -59,25 125 1y 12200 -0.50 1.6200 0.7650 1*2Y 1350 1.00
EIY 1.7475 -1.50 17530 17353 1.6628 17625 1.2600 2.7275 1.2500 -59.75 2.00 1.5Y 13000 0.00 1.6600 1.0100 2*3Y 9.00 1.00
1y 1.8125 -175 1.8205 1.8004 1.7400 1.8300 12375 2.7675 1.2200 -60.50 150 2y 1.3550 0.50 1.6950 0.9350 2*5Y 19.00 1.50
1.5Y 1.8975 -2.00 1.9050 1.8823 1.8339 1.9300 12050 2.8475 1.1900 -57.75 2.25 3y 1.4450 1.50 1.7550 0.8550 3*4Y 5.00 0.00
2y 1.9600 -1.00 19570 1.9369 1.9002 2.0175 1.1850 2.9225 1.1675 -57.75 175 4y 1.4950 1.50 1.8000 0.8400 3*5Y 10.00 0.50
3y 2.0225 -0.75 2.0150 2.0098 1.9838 2.1075 11725 3.0650 1.1550 -55.75 175 5Y 1.5450 2.00 1.8500 0.8250 4*5Y 5.00 0.50
Y 2.0725 -0.25 2.0610 2.0613 2.0377 2.1600 11675 3.1875 11575 -53.50 175 7Y 1.6000 2.50 1.8950 0.8050 5*7Y 5.50 0.50
5Y 2.1025 0.25 2.0885 2.0946 2.0737 2.1900 11675 3.3050 11575 -45.75 1.00 10Y 1.7300 2.50 2.0150 0.7900 5*10Y 18.50 0.50
7Y 2.1350 0.75 2.1170 2.1284 2.1139 2.2300 11750 34625 1.1675
10y 2.1875 150 2.1640 2.1836 2.1728 2.2850 12125 3.6250 1.2125 U.S. TREASURY (3= AR 7|E F L))
12y 2.2250 150 2.2015 2.2211 2.2064 2.3200 12150 3.6575 1.2150 Tenor FYUH| 1Y Max | 1Y Min | 3Y Max | 3Y Min
15y 2.2425 150 2.2190 2.2310 2.2158 2.3275 12150 3.6675 12150 2y 1.8526 -0.0040 1.8566 1.8277 1.8399 1.8566 0.6460 1.8566 0.2800
20Y 2.2400 150 2.2165 2.2284 22192 2.3250 12150 3.8075 12150 10Y 2.5009 0.0327 2.4682 2.3926 2.3576 2.6060 14520 3.0300 13600
6*9M 5.75 -0.50 5.75 6.24 8.27 12.50 -3.50 12.50 -6.00 U.S. TREASURY - KTB (3= AU 71FE MY
9*12M 6.50 -0.25 6.75 6.51 7.73 10.50 -2.50 10.50 -4.25 Tenor Lv. Y| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
1*2Y 1475 0.75 13.65 13.65 16.02 20.75 -5.25 20.75 -5.50 2y -19.74 18 -21.54 -24.73 -21.51 10.19 -70.50 10.19 -264.00
2*3Y 6.25 0.25 5.80 7.29 8.35 11.00 -1.25 15.00 -1.75 10Y 3.89 147 242 -4.04 -7.24 47.40 -24.46 47.40 -100.00
2*4Y 11.25 0.75 1040 1244 1375 18.00 -1.75 28.25 -1.75
2*5Y 14.25 125 13.15 15.78 17.35 21.25 -1.75 39.25 -1.75 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y 5.00 0.50 4.60 5.15 5.39 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 2275 2.50 20.25 19.50 19.50 41.50 2.75 70.25 2.75
3*5Y 8.00 1.00 7.35 849 9.00 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 41.20 4.00 37.20 35.80 37.50 68.70 11.80 90.00 11.80
4*5Y 3.00 0.50 2.75 3.34 3.60 6.25 0.00 11.75 -0.25 UST 2*10Y| 64.83 3.67 61.16 56.49 51.77 135.50 41.06 264.00 41.06
5*7Y 3.25 0.50 2.85 3.37 4.02 10.50 0.25 16.25 0.25
5110V | 850 125 7.55 890 9.90 2225 375 3225 375
7*10Y 5.25 0.75 4.70 5.53 5.89 12.75 3.00 16.75 3.00 IRS 8Y 15.25
10*12Y 3.75 0.00 3.75 375 3.36 425 -0.25 7.75 -0.25 06M  [69.75 DD
10*15Y 5.50 0.00 5.50 474 430 5.50 -0.75 15.00 -0.75 09M  [75.25 Tenor
10*20Y 5.25 0.00 5.25 4.48 4.65 7.50 -11.00 31.00 -11.00 01y
1.5Y [905
02y [9575/9625 &M 575
Tenor Lv. HUH| 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03y 274y 1125
1y 1.850 -1.10 1.850 1.839 1.770 1.885 1.252 2.720 1.237 04y [725/08
1.5Y 1.975 -0.90 1.975 1.976 1.922 2,037 1.240 2.820 1232 05y |1025/11
2y 2.050 -2.20 2.062 2.058 2,013 2.165 1.225 2.920 1.225 07Y SPRD
3y 2,077 -1.50 2.082 2.098 2.067 2.206 1.202 3.050 1.200 10Y
4y 2.226 0.00 2214 2.241 2.225 2.360 1232 3.280 1232 12Y
5Y 2.292 0.50 2.275 2.290 2272 2.420 1217 3410 1217 15Y
7Y 2417 1.20 2.398 2423 2414 2.552 1.270 3.590 1.270 20Y
10Y 2462 1.80 2444 2478 2479 2.607 1355 3.750 1355
20Y 2447 3.50 2428 2451 2451 2.572 1430 3.943 1430 BRS
Lv. ]| Lv. | Al I |
91d CD 1.66 0.00 KTB 108.09 0.05 108.00 108.12 107.98 TODAY KRX CCP HYUH| T-1 T-2 T3 T-4 T-5 T-6
[ caL | 150 0.00 | wktB | 121.97 -0.22 121.90 | 12211 | 12187 Hepsg 69 71 13 56 50 115 91 85 97
2 o | 19,560 22l | 2220 17,340 12,060 34,754 43,501 26,871 23,087
(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 -3.75 -0.65 -2.93 -3.82 -3.00 9.00 -17.75 11.00 -17.75 2K 22|, TS 22| st & 7S 2| AL IS0 ZEY SE g5
1.5Y -7.75 -1.10 -6.96 -9.34 -8.76 2.40 -19.10 8.50 -19.10 A OIS WEES LE 205 W Ao =2
2y -9.00 1.20 -10.46 -12.07 -11.25 -135 -25.15 9.00 -25.15
3y -5.45 0.75 -6.68 -8.81 -8.32 475 -19.50 11.00 -19.50 " aap s RN .
4y -15.35 -0.25 -15.34 -18.01 -18.70 -3.20 -30.35 3.25 3035 §57|4Y0| 3t —‘rll7 ;;l :f:o& 5\2;@*7?;;'1&!330 opz 78 AE|ZY
5Y -18.95 -0.25 -18.61 -19.58 -19.80 -2.25 -27.25 455 -27.25 SlE fiFel 5 A=A =r= e
7Y -28.20 -045 -28.10 -2945 -30.03 -7.50 -37.65 -3.75 -37.65
10Y -2745 -0.30 -27.98 -29.43 -30.58 -12.95 -38.70 -6.25 -38.70 CRS, LRl T2t A S2| 45, ELHE A2 glo] SHE &
20Y -20.70 -2.00 2111 -22.25 -23.21 -14.75 -48.50 -145 -48.50




