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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 1.8900 -0.50 1.8950 18594 1.8033 1.9050 14075 23625 1.2875 -69,75 225 1y 1A1500 1.00 1.6200 0.8800 12y -350 -0.50
oM 18725 0.75 18795 18623 18325 19125 14475 23600 1.2500 71.50 2550 1.5Y 1.1050 050 1.6600 0.9050 2*3Y -0.50 -0.50
1y 1.8475 125 1.8590 1.8606 18527 1.9200 14850 23650 1.2200 67.75 3.00 2Y 11150 050 1.6950 0.9200 2*5Y -5.00 0.50
15Y 1.8200 -2.00 1.8420 1.8608 1.8818 20250 1.5475 23950 1.1900 -64.00 325 3y 1.1100 0.00 1.7550 0.9850 34y -1.00 1.00
2Y 17925 250 1.8220 1.8555 1.9015 21150 15975 24325 11675 64.50 450 ay 1.1000 1.00 1.8000 1.0700 3*5Y -4.50 1.00
3y 1.7500 325 1.7890 18474 1.9257 22225 16750 25200 1.1550 67.50 475 5Y 1.0650 1.00 1.8500 1.0400 45y -3.50 0.00
ay 1.7450 -3.50 1.7860 1.8550 1.9517 22950 1.7250 2.6075 11575 -59.25 525 7Y 1.1550 1.00 1.8950 1.0950 5+7Y 9.00 0.00
5Y 1.7400 375 1.7870 1.8639 1.9740 23400 1.7400 2.6700 11575 ~46.00 550 10Y 13350 1.00 2.0500 1.2600 5*10Y 27.00 0.00
7Y 1.7475 4.25 1.7990 18825 2.0030 23950 17475 27775 11675
10Y 1.7950 450 1.8510 19383 20647 24850 1.7950 2.9050 12125 u.S. TREASURY (H=2 gei 7|E M)
12Y 18175 450 18725 19631 2.0943 25225 18175 29575 1.2150 Tenor | 1Y Max | 1Y Min | 3Y Max | 3Y Min
15Y 1.8250 450 18795 19701 2.0997 2.5400 1.8250 3.0100 1.2150 2Y 2.6376 -0.0084 2.6460 2.6958 2.7413 29773 1.2620 29773 03100
20Y 1.7875 -5.50 1.8530 1.9558 2.0967 2.5600 1.7875 3.1300 1.2150 10Y 27775 | -00412 | 28187 28556 2.8917 32382 20387 32382 1.3600
6*0M -1.75 ~0.25 -1.55 0.29 293 12.50 175 12.50 ~6.00 U.S. TREASURY - KTB (h2 Qi 7| F M
9*12M -2.50 -0.50 -2.05 -0.16 202 10.50 -2.50 10.50 425 Tenor Lv. | T-1 T-2 T-3 1Y Max | 1Y Min | 3Y Max | 3Y Min
172 -5.50 125 370 -0.51 4.88 23.00 550 23.00 550 2Y 8226 116 31.10 84.88 90.03 103.03 5343 10303 | -19550
2*3Y -4.25 -0.75 330 -0.81 242 13.25 425 13.25 425 10V 8545 058 34.87 85.36 89.17 98.82 2446 98.82 72.20
2*aY -475 -1.00 -3.60 -0.05 502 21.75 -475 2350 475
2*5Y 525 125 -350 0.84 7.25 27.25 5.25 34.00 525 Lv. | T1 T2 T3 1Y Max | 1Y Min | 3Y Max | 3Y Min
3*ay -0.50 -0.25 030 0.76 260 850 -0.75 11.25 -0.75 IRS 2*10Y | 0.25 -2.00 225 3.00 325 4250 025 62.75 025
3%5Y -1.00 -0.50 -0.20 165 4383 14.00 -1.00 22.00 -1.00 KTB 2*10Y| 10.80 270 13.50 15.50 15.90 63.50 10.80 82.90 10.80
4*5Y -0.50 -0.25 0.10 0.89 223 6.00 -0.50 10.75 -0.50 UST 2*10Y| 13.99 328 17.27 15.98 15.04 9241 846 205.00 846
5*7Y 0.75 -0.50 1.20 1.86 2.90 725 0.00 1475 0.00
5*10Y 550 -0.75 640 7.44 9.06 16.25 4.00 3075 375
7*10Y 475 -0.25 5.20 558 617 950 4.00 16.75 3.00 IRS
10%12Y 2.25 0.00 215 249 2.96 450 2.00 775 -0.25 06M Sl
10*15Y 3.00 0.00 2.85 319 350 6.75 2.00 15.00 -0.75 09M Tenor
10*20Y -0.75 -1.00 0.20 175 320 10.25 -0.75 31.00 -11.00 01y
15y |83
BOND 02y |79 2*5Y  -5.25
Tenor Lv. | 5MA 20MA 60MA | 1Y Max | 1YMin | 3YMax | 3Y Min 03Y |/5/755/ 7475 2*10Y 02/-0.25
1y 1.801 -1.10 1.823 1.859 1.879 1.935 1.400 2368 1.237 04Y 10°15Y 275
1.5Y 1.849 -1.00 1.865 1.898 1.931 2113 1.526 2415 1.232 o5y |73.75
2Y 1.815 -2.00 1837 1838 1.947 2.230 1635 2.460 1.225 07Y SPRD
3y 1.785 0.00 1.786 1.854 1.943 2315 1.730 2.540 1.200 v |795
ay 1.849 -2.10 1.884 1937 2043 2502 1.349 2.705 1.232 12y |8175
5Y 1.825 270 1.872 1934 2.066 2.602 1825 2767 1217 157  |82.25
7Y 1.913 330 1.956 2.011 2158 2728 1.913 2945 1.270 20 |785
10 1.923 470 1.983 2.059 2221 2.815 1.923 3.097 1.355 2y CCS 12
20Y 1.910 -4.00 1.957 2.022 2176 2792 1.910 3270 1430 RS
Lv. H| Lv. Hd| Al i |
91d CD 1.90 0.00 KTB 109.39 0.07 109.32 109.45 109.32 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
CALL 1.75 1.00 LKTB 127.75 0.51 12730 | 127.89 | 127.24 EEEE] 81 74 3 78 56 % 91 112 83
2 o 19,866 {2 | 1251 18,615 13,059 20,223 40,615 25,005 25,141
(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 465 015 356 0.14 -2.59 9.00 -11.20 9.00 -17.75 20K 22|, B7|2S A0z 22| o2 0| FOMCE Q=1 0] A 22| sh2ts @& 0|
1.5Y -2.90 -1.00 230 368 -4.89 2.40 -15.60 375 -19.10
2Y -2.25 -0.50 -146 3.22 -455 -0.25 -18.30 1.80 -25.15 RS, § 27F 3a| 8j2), 7n Sajey
3y -350 325 0.28 -0.62 176 255 -13.50 475 -19.50
ay -10.40 -1.40 -9.82 -8.17 912 -4.50 -25.00 2.00 -30.35 R R
5Y -850 105 ~8.54 7.02 922 320 2725 455 2725 CRS, 3Y2 M eleh 720N F2| I35
7Y -16.55 -0.95 -15.74 -12.85 -1546 7.85 -35.15 -4.70 -37.65 X2 oM BI=7F 26t LD CRS= 20| B2 S2t7hs 249171
10Y -12.80 0.20 -13.20 -12.08 -15.68 7.50 -37.50 7.50 -38.70
20Y -12.25 -1.50 -10.42 -6.65 791 175 -36.00 175 -48.50




