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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 1.7250 1.25 1.7285 17384 1.7260 1.7550 1.3900 2.6625 1.2875 -74,75 -4.00 1Y 1A1100 -2.50 1.6200 0.7650 1*2Y 2A00 0.50
9IM 1.7925 1.50 1.8030 1.8075 1.7895 1.8300 14100 2.6825 1.2500 -85.00 -4.50 1.5Y 1.1200 -2.00 1.6600 0.8100 2*3Y 2.50 0.00
1Y 1.8575 1.50 1.8765 1.8754 1.8509 1.9100 14350 2.7100 1.2200 -93.00 -4.50 2Y 1.1300 -2.00 1.6950 0.8650 2*5Y 12.50 0.00
1.5Y 1.9700 2.50 1.9880 1.9821 1.9550 2.0250 14625 2.7700 1.1900 -101.25 -4.50 3Y 1.1550 -2.00 1.7550 0.9550 3*4Y 4.50 0.00
2Y 2.0600 2.50 2.0765 2.0620 2.0330 2.1150 1.4700 2.8275 1.1675 -103.50 -4.50 4y 1.2000 -2.00 1.8000 1.0150 3*5Y 10.00 0.00
3Y 2.1675 2.50 21820 2.1649 21349 2.2225 1.5050 2.9275 1.1550 -102.50 -4.50 5Y 1.2550 -2.00 1.8500 1.0350 4*5Y 5.50 0.00
4Y 2.2350 2.50 2.2505 2.2350 2.2005 2.2950 1.5625 3.0475 11575 -91.75 -3.75 7Y 1.4200 -1.50 1.8950 1.0400 5*7Y 16.50 0.50
5Y 2.2800 2.50 2.2955 2.2810 2.2448 2.3400 1.6125 3.1600 11575 -74.25 -2.50 10Y 1.6700 -0.50 2.0500 1.0500 5*10Y 41.50 1.50
7Y 2.3375 2.25 2.3500 23313 2.2943 2.3950 1.6825 3.3125 1.1675
10Y 24125 2.00 24220 2.3998 2.3643 2.4850 1.7725 3.4600 1.2125 U.S. TREASURY (= FYY 7|1F M eH|)
12y 24525 2.00 24620 24426 24080 2.5225 1.8000 3.4950 1.2150 Tenor | 1Y Max 1Y Min 3Y Max 3Y Min
15Y 24775 2.25 24845 24633 24280 2.5400 1.7900 3.5175 1.2150 2Y 2.5700 0.0254 2.5446 2.5688 2.5892 2.5892 1.1410 2.5892 0.3000
20Y 2.5125 2.25 2.5130 24873 24497 2.5600 1.7000 3.6675 1.2150 10Y 3.0634 0.0047 3.0587 31131 3.0982 31131 2.0387 31131 1.3600
6*9M 6.75 0.25 745 691 6.35 12.50 -1.50 12.50 -6.00 U.S. TREASURY - KTB (= 2 7|1F HY
9*12M 6.50 0.00 7.35 6.79 6.15 10.50 -0.75 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 1.00 20.00 18.66 18.21 23.00 0.50 23.00 -5.50 2Y 41.30 -0.96 42.26 40.68 40.72 42.26 -53.43 42.26 -251.80
2*3Y 10.75 0.00 10.55 10.29 10.19 13.25 3.50 13.25 -1.75 10Y 29.84 -1.03 30.87 3161 31.62 47.40 -24.46 47.40 -98.50
2*4Y 17.50 0.00 17.40 17.30 16.75 21.75 8.50 24.75 -1.75
2*5Y 22.00 0.00 21.90 21.90 2118 27.25 11.75 36.00 -1.75 Lv. | T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 6.75 0.00 6.85 7.01 6.56 8.50 3.25 12.25 -0.50 IRS 2*10Y 35.25 -0.50 35.75 35.75 3275 42.50 19.50 66.00 275
3*5Y 11.25 0.00 11.35 1161 10.99 14.00 6.00 23.25 -0.50 KTB 2*10Y 60.80 -2.00 62.80 63.50 60.00 68.70 35.80 85.80 11.80
4*5Y 4.50 0.00 4.50 4.60 443 6.25 2.25 11.25 -0.25 UST 2*10Y 49.34 -2.07 5141 54.43 50.90 135.50 41.06 249.00 41.06
5*7Y 5.75 -0.25 545 5.02 4.95 10.50 2.50 15.25 0.25
540 | 1325 -0.50 12.65 1188 1195 | 2050 725 3075 375
7*10Y 7.50 -0.25 7.20 6.85 7.01 12.00 4.25 16.75 3.00 IRS
10*12Y 4.00 0.00 4.00 4.29 4.37 4.50 175 7.75 -0.25 06M oDD
10*15Y 6.50 0.25 6.25 6.35 6.37 6.50 1.75 15.00 -0.75 09M Tenor
10*20Y 10.00 0.25 9.10 8.75 8.53 10.00 -11.00 31.00 -11.00 01y 84.5/855
1.5Y 95 /9475
BOND o2y |4 1.5%2Y 9.25
Tenor Lv. M| S5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 5*10Y 13.75
1Y 1.849 1.40 1.869 1.865 1.878 1.935 1.400 2.691 1.237 04y 10*12Y 04
1.5Y 2.034 2.50 2.054 2.048 2.040 2113 1.517 2.750 1.232 05Y 27 /275
2Y 2157 3.50 2.167 2.164 2.154 2.230 1.560 2.830 1.225 07Y 33 SPRD
3Y 2.249 290 2.264 2.257 2.240 2315 1.600 2.920 1.200 10Y
4Y 2424 2.50 2443 2435 2413 2.502 1722 3.190 1.232 12y
5Y 2527 2.50 2.546 2.534 2488 2.602 1.770 3.283 1217 15Y
7Y 2.656 2.00 2.673 2.658 2.615 2.728 1.965 3.487 1.270 20Y
10Y 2.765 1.50 2.782 2.760 2.705 2.815 2.047 3.680 1.355
20Y 2770 1.00 2.775 2.755 2.708 2.792 2.110 3.905 1.430 CRS
Lv. ]| Lv. | Al a |
91d CD 1.65 0.00 KTB 107.68 -0.08 107.74 107.77 107.67 TODAY KRX CCP HYUH| T-1 T-2 T3 T-4 T-5 T-6
[ calL | 145 0.00 | kB | 11933 -0.12 119.34 | 11944 | 119.24 Hepsg 68 71 -101 169 141 102 86 61 83
2 ol ‘ 22,360 4 ‘ -31,177 53,537 0,010 34,548 31,626 27,565 30,148
(1-2Y E¢ 3-10Y 21, 25H A|7HE7}
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 0.85 0.10 0.79 1.04 -2.73 9.00 -11.20 11.00 -17.75 2O 22|, 2EQE Y51 A2 2steto| M2 gE2 ALsiH 22| AL,
1.5y -6.40 0.00 -6.62 -6.59 -848 240 -15.60 7.00 -19.10 IME stetEY. T ZE FRHUES 28 =FNX| St X2 F7F ZM ZHEO| YRS I 209 S YEL2 YIIFA
2Y -9.70 -1.00 9.01 -10.23 -12.06 -1.35 -18.30 5.50 -25.15 o] & ool k= LOlOl| ) Qe ore L Rbe
3y -8.15 -0.40 -8.18 919 -1053 475 -14.95 5.00 -19.50 JIESl $RIF RULEA 228 RS SSHE S0 IAY RS
4Y -18.90 0.00 -19.21 -20.04 -21.26 -8.50 -25.00 2.00 -30.35 RS 22|, Ala
5Y -24.70 0.00 -25.05 -25.28 -24.35 -9.60 -27.25 4.55 -27.25 g oo
7Y 231.85 0.25 13230 3267 232,06 21.90 23540 375 23765 HE =27} B2 297|. 250|A 7t S BHEUCII| B CHe OMA[OHEOM O|= F2|7t 22 &0 & o &S &3,
10Y -35.25 0.50 -35.98 -36.03 -34.05 -23.70 -38.70 -8.20 -38.70
20Y -25.75 1.25 -26.24 -26.82 -25.81 -14.75 -48.50 -145 -48.50 CRS 22|, M 72t o2t Otz G| 172t2 SHo2 22 Q1 7+ B3,




