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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 1.7225 -0.50 1.7330 1.7379 1.7215 1.7575 13900 2.6600 1.2875 -56,50 -1.00 1y 12250 -1.50 1.6200 0.8050 1*2Y -oAso -0.50
oM 1.7675 -0.50 1.7790 1.7893 1.7854 1.8300 1.4100 2.6825 1.2500 -61.00 125 1.5Y 1.2250 -2.00 1.6600 0.8600 2*3Y 450 0.00
1Y 1.7900 -0.50 1.8050 1.8294 1.8313 1.9100 14350 2.7100 1.2200 -65.00 -1.50 2y 1.2200 -2.00 1.6950 0.9250 2*5Y 12.50 0.00
1.5Y 1.8350 -0.75 1.8600 1.8979 1.9078 2.0250 1.4700 2.7700 1.1900 -64.50 -0.50 3y 1.2650 -2.00 1.7550 0.9850 3*ay 3.00 0.00
2Y 1.8700 -0.50 1.8945 1.9459 1.9666 2.1150 1.5000 2.8275 11675 -65.25 -0.75 ay 1.2950 -2.00 1.8000 1.0700 3*5Y 8.00 0.00
3y 1.9100 -150 1.9470 2.0079 2.0417 2.2225 1.5550 2.9250 1.1550 -63.75 -0.50 5Y 1.3450 -2.00 1.8500 1.0800 4*5Y 5.00 0.00
ay 1.9475 125 1.9895 2.0571 2.0957 2.2950 1.6050 3.0050 11575 -64.25 -0.75 7Y 1.3800 -2.00 1.8950 1.1050 5+7Y 3.50 0.00
5Y 1.9825 -150 2.0245 2.0964 2.1358 2.3400 1.6475 3.0775 11575 5175 -0.25 10Y 1.5700 -2.00 2.0500 1.2200 5+10Y 22,50 0.00
7Y 2.0225 125 2.0660 21391 2.1797 2.3950 1.7050 3.1825 11675
10Y 2.0875 175 2.1285 2.2013 2.2447 24850 1.7825 3.2975 12125 u.s. TREASURY (@2 ALY 7|F HUH))
12y 2.1250 175 2.1660 2.2399 2.2843 25225 1.8175 33400 1.2150 Tenor HouH| 1Y Max | 1Y Min | 3Y Max | 3Y Min
15Y 2.1400 175 2.1810 2.2604 23092 2.5400 1.8250 33750 1.2150 2y 2.5831 -0.0290 2.6121 2.6246 2.6123 2.6856 1.1686 2.6856 0.3100
20Y 2.1425 175 2.1835 2.2705 23319 2.5600 1.8250 3.4950 1.2150 10Y 2.8145 -0.0451 2.8596 2.8650 2.8614 31131 2.0387 31131 1.3600
6*9M 450 0.00 4.60 5.14 6.39 12.50 1.00 12.50 -6.00 U.S. TREASURY - KTB (BH2 AU J|F HYU
9*12M 2.25 0.00 2.60 4,01 4.60 10.50 1.00 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
172y 8.00 0.00 8.95 11.65 13.53 23.00 5.75 23.00 -5.50 2v 62.61 21 64.71 6246 60.23 67.13 5343 67.13 -245.00
2+3Y 4.00 -1.00 5.25 6.20 751 13.25 4.00 13.25 -1.75 10Y 40.95 231 43.26 39.50 36.64 4326 -24.46 47.40 -89.70
2*4Y 775 -0.75 9.50 1113 1291 2175 7.75 2350 -1.75
2*5Y 11.25 -1.00 13.00 15.05 16.92 27.25 11.25 34,00 -1.75 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4y 375 0.25 425 493 5.40 8.50 325 11.25 -0.50 IRS 2*10Y | 2175 -1.25 23.00 2375 24.25 4250 19.50 62.75 275
3*5Y 7.25 0.00 775 8.85 941 14.00 6.00 22.00 -0.50 KTB 2*10Y| 44.80 -1.40 46.20 47.00 4850 68.70 35.80 82.90 11.80
4*5Y 3.50 025 3.50 393 401 6.00 225 10.75 -0.25 UST 2*10Y| 2314 -161 24.75 24.04 2491 116.00 2314 233.00 2314
547V 4.00 0.25 415 428 439 10.50 250 14.75 025
5410 | 1050 -0.25 1040 1049 10.89 20.25 725 3075 375
7*10Y 6.50 -0.50 6.25 6.21 6.50 11.75 425 16.75 3.00 IRS
10*12Y 375 0.00 375 3.86 3.95 450 2.00 775 -0.25 06M COE
10*15Y 5.25 0.00 5.25 591 6.45 6.75 225 15.00 -0.75 09M Tenor
10%20Y 5.50 0.00 5.50 6.93 8.72 10.25 1.00 31.00 -11.00 o1y
157 |85
02y (8775 69m 45
Tenor Lv. Ml 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03y 9*12m 225
1y 1.819 -0.90 1.834 1.850 1.851 1.935 1.400 2.691 1.237 04Y |96/965
1.5V 1.902 -1.00 1.928 1.953 1.970 2113 1517 2.750 1232 05y |0.25 6*9*12m fly 225
2y 1.957 -0.80 1.986 2016 2.054 2.230 1577 2.807 1.225 07Y SPRD
3y 1.982 -0.80 2.026 2072 2120 2315 1617 2.885 1.200 10V
ay 2.069 -1.60 2124 2183 2.256 2,502 1.755 3.067 1232 12v
5Y 2180 -2.00 2241 2308 2371 2.602 1.805 3185 1217 15Y
7v 2306 -2.00 2362 2433 2498 2728 2.024 3307 1.270 20V
10Y 2405 -2.20 2459 2,529 2.587 2.815 2115 3.561 1355 1y CCS 23/4y CCS 31
20Y 2382 -1.30 2423 2,506 2577 2792 2197 3.745 1430 RS
Lv. H| Lv. Hd| Al i |
91d CD 1.65 0.00 KTB 108.62 0.07 108.55 108.62 108.51 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 150 0.00 | kB | 122382 022 12255 | 122.88 | 12247 Hepsg 93 7 -47 140 141 80 86 86 112
Z o | 25,285 912l | -26,800 52,085 66,420 27,100 27,780 27,780 33,740
(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 -2.90 0.40 292 -2.02 -1.99 9.00 -11.20 11.00 -17.75
1.5V -6.70 0.25 -6.80 547 619 240 -15.60 7.00 -19.10 ATl Shopz
2y -8.70 030 919 -7.03 -8.71 -1.35 -18.30 5.50 2515 e uxiol ofm —— = bol osc ° Ho -
N -7.20 -0.70 -7.88 -6.40 -7.82 -2.75 -13.50 5.00 -19.50 AEFU O AT E FER SME 28 22201 A HS ST SM 0H.
4y -1215 035 -1347 -12.54 -16.06 -8.50 -25.00 2.00 -30.35 N _
5Y 1975 0.50 2163 2117 2356 29,60 2725 455 2725 RS& 2| &ote), 712 Z30re.
7Y -28.35 0.75 -29.56 -29.36 -31.80 -21.90 -35.40 -3.75 -37.65 & 2 4S0| ZHE HOIRt 27t 298 HO|0f 5}&.
10Y 3175 045 -33.03 -32.82 -34.26 -24.25 -38.70 -8.20 -38.70
20Y 2395 -045 -23.99 2354 2455 -14.75 -48.50 -145 -48.50 CRSE EQH OHISZ 292 M7 34 &2,




