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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 1.7200 0.50 1.7100 1.7008 1.6393 1.7200 1.2925 2.6875 1.2875 -45,25 0.00 1y 12800 0.00 1.6200 0.7650 1%2Y 1750 1.50
oM 1.8025 1.50 1.7825 1.7618 1.7197 1.8025 1.2650 27225 1.2500 -50.50 0.00 1.5Y 1.3750 1.00 1.6600 0.9800 2+3Y 15.50 0.50
1y 1.8850 3.25 1.8540 1.8309 1.7970 1.8850 1.2450 27675 1.2200 -52.50 0.00 2Y 1.4550 1.50 1.6950 0.9350 2*5Y 31.50 1.50
1.5V 2.0050 5.00 1.9605 1.9266 1.8937 2.0050 1.2275 2.8425 1.1900 -4975 0.00 3y 1.6100 2.00 1.7550 0.8550 3*4Y 8.50 0.50
2Y 2.0825 5.50 2.0340 1.9948 1.9627 2.0825 1.2025 2.9200 1.1675 -4775 0.00 4y 1.6950 2.50 1.8000 0.8400 3*5Y 16.00 1.00
3y 21775 6.00 21245 2.0689 2.0443 21775 1.1975 3.0575 1.1550 -47.25 0.00 5Y 1.7700 3.00 1.8500 0.8350 4*5Y 7.50 0.50
4y 2.2300 5.50 21785 21145 2.0966 2.2300 1.2050 31725 1.1575 -44.50 0.00 7Y 1.8200 3.00 1.8950 0.8050 5+7Y 5.00 0.00
5Y 2.2650 5.25 22170 21483 21308 2.2650 1.2075 3.2750 1.1575 -36.00 0.00 10Y 1.9500 3.00 2.0150 0.7900 5*10Y 18.00 0.00
7Y 2.2950 425 2.2560 21820 2.1670 2.2950 1.2150 34350 1.1675
10Y 2.3500 375 23145 22338 22201 2.3500 1.2525 3.5975 1.2125 u.S. TREASURY (3t2 Y 7| M YH|)
12Y 2.3950 375 2.3580 22721 2.2553 23950 1.2550 3.6300 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 2.4100 375 23725 22868 2.2651 2.4100 1.2575 36375 1.2150 2y 2.0062 0.0000 2.0062 1.9687 1.9768 2.0062 0.6860 2.0062 0.2800
20Y 2.4200 4.00 2.3780 22876 2.2664 2.4200 1.2575 3.7850 1.2150 10Y 2.5484 0.0000 25484 2.5380 25563 2.6060 1.5050 3.0300 1.3600
6*9M 8.25 1.00 7.25 6.10 8.04 12.50 -3.00 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 8.25 175 7.15 6.91 7.73 10.50 -2.00 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
1*2Y 19.75 2.25 18.00 16.39 16.58 2075 -4.50 2075 -5.50 2y -16.38 -6.3 -10.08 -13.13 -13.82 10.19 -70.50 10.19 -264.00
2*3Y 9.50 0.50 9.05 741 8.15 11.00 -1.00 14.25 -1.75 10Y -11.26 -4.40 -6.86 -5.20 -7.37 47.40 -24.46 47.40 -98.50
2*4Y 14.75 0.00 14.45 11.98 13.39 18.00 -0.75 27.75 -1.75
2*5Y 18.25 -0.25 18.30 15.35 16.80 2125 -0.75 38.50 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
3*4Y 5.25 -0.50 5.40 456 5.24 7.75 0.00 14.00 -0.50 IRS 2*10Y | 26.75 -175 28.50 28.25 29.75 41.50 3.50 68.25 2.75
3*5Y 8.75 -0.75 9.25 7.94 8.65 14.00 0.00 25.00 -0.50 KTB 2*10Y| 49.10 -1.90 51.00 49.00 51.50 68.70 12.50 89.00 11.80
4*5Y 3.50 -0.25 3.85 3.38 341 6.25 0.00 11.25 -0.25 UST 2*10Y| 5422 0.00 54.22 56.93 57.95 135.50 41.06 264.00 41.06
5*7Y 3.00 -1.00 3.90 3.38 3.63 10.50 0.75 16.00 0.25
5410V | 850 -L50 975 855 893 2225 4.00 3225 375
7*10Y 5.50 -0.50 5.85 5.18 531 12.75 3.00 16.75 3.00 IRS
10*12Y 450 0.00 435 3.84 3.53 450 -0.25 7.75 -0.25 06M oDD
10*15Y 6.00 0.00 5.80 5.30 450 6.00 -0.75 15.00 -0.75 09M i
10*20Y 7.00 0.25 6.35 5.39 463 7.50 -11.00 31.00 -11.00 01y [885
15Y [9825/05
BOND 02y [04/75 1*2Y 195
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y [1325 2*3Y 9.25/95
1y 1.853 2.90 1.828 1.838 1.830 1.885 1252 2.720 1.237 04y
1.5V 2.040 4.90 1.999 1.993 1.988 2.040 1.240 2.820 1232 05Y
2y 2.170 6.30 2116 2.089 2.083 2170 1.225 2.920 1.225 07Y SPRD
3y 2.230 6.30 2175 2128 2128 2.230 1212 3.050 1.200 10Y |335/3375
4y 2.406 6.10 2.350 2.286 2.287 2.406 1.242 3.280 1.232 12Y
5Y 2.485 5.80 2432 2.351 2341 2485 1.240 3.410 1217 15Y
7Y 2612 5.30 2.558 2470 2467 2612 1300 3.563 1.270 20Y
10Y 2,661 4.40 2614 2515 2.517 2661 1.392 3.750 1.355
20Y 2,574 2.10 2.557 2484 2484 2.580 1451 3.943 1430 BRS
Lv. HYy| Lv. HYd| Al i |
91d CD 1.66 0.00 KTB 107.54 -0.21 107.73 107.73 107.54 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 150 -1.00 | kB | 119.86 -0.47 12033 | 12040 | 119.84 Hepsg 88 71 20 108 117 211 101 91 107
2 o | 31,285 9|2 | -17,088 48,373 40,448 71,572 32,135 36,910 31,906
(1-2Y §9t 3-10Y =1, 258 A|7tH7}
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 3.20 0.35 2.64 -0.68 -3.33 9.00 -17.75 11.00 -17.75 2O 22| AlS. 9Q10] O|HE 2EQS Q=1 3 IXME OjE.
1.5Y -3.50 0.10 -3.83 -6.68 -9.48 240 -19.10 7.25 -19.10 ALE =0T ZUOE0| 71 AALE St
2y -8.75 -0.80 -8.24 -9.39 -12.05 -1.35 -25.15 6.50 -25.15
3Y -5.25 -0.30 -5.07 -5.93 -8.35 475 -19.50 11.00 -19.50 o = N
4y -17.60 -0.60 -17.11 -17.18 -19.08 -3.20 -30.35 2.00 -30.35 IRS‘ijHAfO" O;'Eg 'EHMDOE' gE'A ot mOly| M A9 AmalC 8
5Y 2200 2055 2146 2026 2103 225 2725 455 2725 SUEH BI| 7128 SHOE HIHFIY 2917 2EL2 AT E S,
7Y -31.70 -1.05 -30.16 -28.78 -30.00 -7.50 -37.65 -3.75 -37.65
10Y -31.10 -0.65 -29.91 -28.14 -29.69 -12.95 -38.70 -6.25 -38.70 CRS, 1H 2 HPt 2= F0IM 2| 45
20Y -15.40 1.90 -17.94 -19.68 -21.73 -14.75 -48.50 -1.45 -48.50 67/HY HHZ OMAL £ S20| XZHOR LW, BI|AHS HijAag J|fjZdo2 227t 22 T5.




