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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 1.7775 0.00 1.7770 1.7741 1.7663 1.8075 1.4025 2.5325 1.2875 -56,50 2.00 1Y 12550 2.00 1.6200 0.8600 1*2Y -3AOO 1.00
M 1.8050 0.00 1.8070 1.8064 1.8080 1.8500 1.4425 24950 1.2500 -59.50 2.75 1.5Y 1.2400 2.50 1.6600 0.9050 2*3Y 1.50 0.00
1Y 1.8200 0.00 1.8240 1.8270 1.8372 1.9100 1.4825 24700 1.2200 -62.50 3.50 2Y 1.2250 3.00 1.6950 0.9200 2*5Y -1.50 0.00
1.5Y 1.8350 -0.25 1.8430 1.8535 1.8786 2.0250 1.5400 24825 1.1900 -63.00 3.75 3Y 1.2400 3.00 1.7550 0.9850 3*4Y -2.50 0.00
2Y 1.8500 -0.50 1.8595 1.8770 1.9084 2.1150 1.5875 24975 1.1675 -68.25 3.75 4y 1.2150 3.00 1.8000 1.0700 3*5Y -3.00 0.00
3Y 1.8700 -0.75 1.8840 1.9094 1.9490 2.2225 1.6600 2.5800 1.1550 -70.75 3.75 5Y 1.2100 3.00 1.8500 1.1350 4*5Y -0.50 0.00
4Y 1.8975 -0.75 1.9125 1.9395 1.9850 2.2950 1.7100 2.6625 1.1575 -68.00 3.75 7Y 1.2700 3.00 1.8950 1.2150 5*7Y 6.00 0.00
5Y 1.9175 -0.75 1.9335 1.9644 2.0136 2.3400 1.7550 2.7250 1.1575 -54.75 3.75 10Y 1.4600 3.00 2.0500 1.3500 5*10Y 25.00 0.00
7Y 1.9500 -0.75 1.9660 1.9969 2.0500 2.3950 1.8075 2.8325 1.1675
10Y 2.0075 -0.75 2.0265 2.0601 2.1148 24850 1.8850 2.9750 1.2125 U.S. TREASURY (h= Y 7|&E HLH)
12Y 2.0375 -0.75 2.0565 2.0896 2.1488 2.5225 1.9175 3.0275 1.2150 Tenor HYH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 2.0525 -0.25 2.0665 2.0941 2.1559 2.5400 1.9225 3.0725 1.2150 2Y 2.8307 -0.0100 2.8407 2.8198 2.8118 2.9773 1.2620 29773 0.3100
20Y 2.0425 -0.50 2.0595 2.0944 2.1595 2.5600 1.9325 3.1925 1.2150 10Y 3.0617 0.0045 3.0572 3.0399 3.0637 3.2382 2.0387 3.2382 1.3600
6*9M 2.75 0.00 3.00 323 418 12.50 125 12.50 -6.00 U.S. TREASURY - KTB (Bh= I 7|& HeH
9*12M 1.50 0.00 1.70 2.06 292 10.50 1.25 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 3.00 -0.50 355 5.00 7.12 23.00 3.00 23.00 -5.50 2Y 90.37 -0.2 90.57 88.28 86.48 103.03 -5343 103.03 -207.00
2*3Y 2.00 -0.25 245 3.24 4.06 13.25 2.00 13.25 -175 10Y 91.07 235 88.72 87.49 85.87 98.82 -24.46 98.82 -76.20
2*4Y 4.75 -0.25 5.30 6.25 7.66 21.75 4.75 23.50 -1.75
2*5Y 6.75 -0.25 740 8.74 10.52 27.25 6.75 34.00 -1.75 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4y 2.75 0.00 2.85 301 3.60 8.50 2.75 11.25 -0.50 IRS 2*10Y 15.75 -0.25 16.00 16.00 18.00 42.50 15.75 62.75 2.75
3*5Y 4.75 0.00 4.95 5.50 6.46 14.00 475 22.00 -0.50 KTB 2*10Y| 2240 -1.10 23.50 22.80 25.80 63.50 2240 82.90 11.80
4*5Y 2.00 0.00 2.10 249 2.86 6.00 2.00 10.75 -0.25 UST 2*10Y| 23.10 145 21.65 22.01 25.19 98.11 1851 205.00 1851
5*7Y 3.25 0.00 3.25 3.25 3.63 7.50 2.50 14.75 0.25
510V | 900 000 930 958 012 | 1725 7.25 3075 375
7*10Y 5.75 0.00 6.05 6.33 6.49 9.75 4.25 16.75 3.00 IRS
10*12Y 3.00 0.00 3.00 2.95 339 4.50 2.50 7.75 -0.25 06M oDD
10*15Y 4.50 0.50 4.00 340 411 6.75 2.50 15.00 -0.75 09M Tenor
10*20Y 3.50 0.25 3.30 342 446 10.25 2.75 31.00 -11.00 01y 81.75
1.5Y 83.25/ 8375
BOND 02y 9*12M 15
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 87.25 1.5*4Y 06
1y 1.881 -0.40 1.890 1.883 1871 1.935 1.400 2.385 1.237 04Y 89.5/89.75
1.5Y 1.926 -0.30 1932 1.926 1931 2113 1523 2.445 1.232 05Y 92
2Y 1.927 -0.80 1939 1.944 1.960 2.230 1.625 2492 1.225 07Y SPRD
3Y 1.907 -0.80 1.923 1.944 1.976 2315 1.707 2.585 1.200 10Y 0.75 /01
a4y 1991 -0.90 2.010 2.038 2.089 2.502 1.830 2.767 1.232 12Y
5Y 1.992 -1.80 2.020 2.058 2.126 2.602 1.905 2.830 1217 15Y
7Y 2.080 -1.90 2110 2.150 2229 2.728 2.080 2.996 1.270 20Y
10Y 2151 -1.90 2.180 2.222 2301 2.815 2151 3.148 1.355 1ly CCS 24/245/25
20Y 2112 -1.00 2138 2171 2251 2.792 2112 3.327 1.430 CRS
Lv. HYy| Lv. | Al a |
91d CD 170 0.00 KTB 108.92 0.04 108.88 108.93 108.88 TODAY KRX CCP HYH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 149 -2.00 | ktB | 125.50 0.18 12531 | 12556 | 12523 Hepsg 69 71 28 41 144 64 % 70 52
= o ‘ 22,155 949 ‘ 11,139 11,016 40,542 21,720 25,459 27,815 13,700
(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 -6.10 0.40 -6.62 -5.58 -343 9.00 -11.20 11.00 -17.75 20 22|, 9ol 34, 10 ZAME ¥ O~ Yoz 2| 82t orz
1.5Y -9.10 0.05 -8.88 -7.22 -5.19 240 -15.60 7.00 -19.10 otH =1 S5H HIX|E & 14-132F 14-450f Cfist CHAAEHE|E) 70 &F sHf 14-15 22| 7|E 22|20 B2 0| A
2Y -7.70 0.30 -797 -6.71 -5.13 -2.00 -18.30 5.50 -25.15 7|5
3Y -3.70 0.05 -3.92 -345 -2.70 0.30 -13.50 4.80 -19.50
4y -9.35 0.15 -971 -9.83 -10.37 -6.70 -25.00 2.00 -30.35 IRS, L5Y O|AF AZHOIA 2| sht
5Y -745 1.05 -8.63 -9.38 -11.27 -745 -27.25 4.55 -27.25 < -
7Y -13.00 115 11436 1536 11793 213.00 23515 470 23765 FME0] ST RS0t H| =T WOl Lot T M2 ZM7F 240t 7|FEF2l Q8 FFL (D2 &5 27t Y& ¢t
10Y -14.35 115 -15.37 -16.15 -18.60 -14.20 -37.50 -8.20 -38.70 2.
20Y -6.95 0.50 -7.81 -7.63 -9.17 -5.20 -36.00 -145 -48.50 CRS, M 717t 22| &5,




