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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 1.8600 0.25 1.8635 1.8870 1.8263 1.9125 14125 22825 1.2875 -47,75 2.50 1y 13450 3.00 1.6200 0.8900 1%2Y -1650 -1.50
oM 1.8425 0.25 1.8440 1.8716 1.8402 1.9125 14550 22625 1.2500 -54.25 1.25 1.5Y 1.2600 2.00 1.6600 0.9050 2*3Y -2.00 -0.50
1y 1.8225 0.50 1.8195 1.8529 1.8483 1.9200 1.5000 2.2425 1.2200 -59.75 0.50 2Y 1.1800 1.50 1.6950 0.9200 2*5Y -2.50 1.00
1.5V 1.8025 0.75 1.7950 1.8339 1.8598 2.0250 1.5550 2.2600 1.1900 -59.75 0.00 3y 1.1600 1.00 1.7550 0.9850 3*4Y -0.50 1.00
2Y 1.7775 1.00 1.7625 1.8061 1.8648 21150 1.6000 2.2950 1.1675 -60.00 0.75 4y 1.1550 2.00 1.8000 1.0700 3*5Y -0.50 1.50
3y 1.7575 1.00 1.7350 1.7758 1.8729 22225 1.6750 2.3800 1.1550 -60.00 1.25 5Y 1.1550 2.50 1.8500 1.0400 4*5Y 0.00 0.50
4y 1.7550 1.25 1.7295 1.7710 1.8894 2.2950 1.6900 24775 1.1575 -52.00 -0.75 7Y 1.2450 0.00 1.8950 1.0950 5*7Y 9.00 -2.50
5Y 1.7550 1.25 1.7255 1.7698 1.9047 2.3400 1.6825 25575 1.1575 -4225 -3.00 10Y 1.3900 -2.50 2.0500 1.2600 5*10Y 23.50 -5.00
7Y 1.7650 0.75 1.7395 1.7809 1.9288 23950 1.7000 26725 1.1675
10Y 1.8125 0.50 1.7905 1.8304 1.9869 2.4850 1.7525 2.8150 1.2125 u.S. TREASURY (3t2 Y 7| M YH|)
12Y 1.8375 0.75 1.8135 1.8519 20133 25225 1.7750 2.8725 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 1.8550 0.75 1.8325 1.8628 2.0196 2.5400 1.7950 29275 1.2150 2y 2.5611 -0.0285 2.5896 2.5406 2.4917 29773 1.2620 29773 0.3100
20Y 1.8100 0.75 1.7880 1.8284 2.0076 2.5600 1.7500 3.0600 1.2150 10Y 27115 -0.0206 27321 26975 2.6682 3.2382 20387 3.2382 1.3600
6*9M -1.75 0.00 -1.95 -1.54 1.39 12.50 -2.25 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M -2.00 0.25 -2.45 -1.88 0.81 10.50 -3.00 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -4.50 0.50 -5.70 -4.68 1.64 23.00 -6.75 23.00 -6.75 2y 74.01 -2.95 76.96 73.06 69.17 103.03 -53.43 103.03 -187.00
2*3Y -2.00 0.00 -2.75 -3.04 0.82 13.25 -4.25 13.25 -4.25 10Y 73.25 -0.76 74.01 7175 70.12 98.82 -24.46 98.82 -63.50
2*4Y -2.25 0.25 -3.30 -3.51 246 2175 -4.75 2350 -4.75
2*5Y -2.25 025 -3.70 -3.64 3.99 27.25 -5.50 34,00 -5.50 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y -0.25 0.25 -0.55 -0.48 1.65 8.50 -1.00 11.25 -1.00 IRS 2*10Y 3.50 -0.50 4.00 3.00 2.00 42.50 -0.25 6275 -0.25
3*5Y -0.25 0.25 -0.95 -0.60 3.18 14.00 -1.50 22.00 -1.50 KTB 2*10Y| 15.80 -140 17.20 17.00 16.70 63.50 8.50 82.90 8.50
4*5Y 0.00 0.00 -0.40 -0.12 1.53 6.00 -0.75 10.75 -0.75 UST 2*10Y| 1504 0.79 14.25 15.69 17.65 8871 846 205.00 846
5*7Y 1.00 -0.50 1.40 111 242 7.25 0.00 14.75 0.00
5410V | 575 -0.75 650 606 8.23 1625 4.00 3075 375
7*10Y 475 -0.25 5.10 495 581 9.50 4.00 16.75 3.00 IRS
10*12Y 2.50 0.25 2.30 215 2.63 450 2.00 7.75 -0.25 06M oDD
10*15Y 425 0.25 420 3.24 3.27 6.75 2.00 15.00 -0.75 09M Tenor
10*20Y -0.25 0.25 -0.25 -0.20 2,07 10.25 -1.50 31.00 -11.00 o1y
1.5y |80
02y [785 5107 725
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 75.5
1y 1773 0.00 1774 1.814 1.860 1.935 1451 2230 1.237 04Y
1.5V 1.815 0.00 1.814 1.851 1.903 2113 1.585 2.265 1.232 05y |7675
2y 1.821 0.10 1.814 1.837 1.911 2230 1.675 2.305 1.225 07Y SPRD
3y 1.805 -0.60 1.804 1.803 1.898 2315 1737 2370 1.200 10Y [8225/835
4y 1.887 -0.80 1.879 1.883 1.985 2.502 1.849 2.560 1.232 12Y
5Y 1.888 -0.70 1.881 1.879 1.998 2,602 1.825 2,637 1217 15Y
7Y 1.978 -1.00 1.973 1.961 2.085 2728 1.913 2.835 1.270 20Y
10Y 1.979 -1.30 1.976 1.972 2134 2.815 1.923 3.030 1.355
20Y 1.990 0.00 1.983 1.966 2.097 2792 1.910 3.195 1430 BRS
Lv. HYy| Lv. HYd| Al a |
91d CD 1.86 0.00 KTB 109.23 0.00 109.22 109.24 109.18 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 174 0.00 | ktB | 126.95 0.05 126.77 | 12695 | 126.57 Hepsg 137 A 39 98 113 168 137 63 90
2 o | 43,641 22l | 21139 22,502 30,760 45,880 36,889 20,112 36,745
(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 495 0.50 455 3.91 -1.20 6.75 -11.20 9.00 -17.75 Zaxj 22|, BN SEM 2 oFzt
1.5Y -1.25 0.75 -1.92 -1.67 -4.31 040 -15.60 3.75 -19.10 0-% 2oHEA RIFO| CYSH 7|CH2 SAI7F ZME 2Ol GiCt 2/Q10] 2AHMED S22 [UCZ I Ystoz HAE 22|
2y -4.35 0.90 -5.19 -3.13 -4.63 -0.25 -18.30 1.80 -25.15 ==0| & opm 5= 2E
3Y -4.75 1.60 -6.90 -2.75 -247 2.55 -13.50 475 -19.50
4y -13.20 2.05 -14.97 -11.24 -9.52 -4.50 -25.00 2.00 -30.35 RS, IAMS0| HES(H M zHolN 32| A
5Y -13.30 1.95 -15.57 -10.95 -9.32 -3.20 -27.25 455 -27.25 ' BERMES cS:
7Y -21.30 1.75 -23.35 -17.97 -15.62 -7.85 -35.15 -4.70 -37.65
10Y -16.65 1.80 -18.55 -14.16 -14.71 -7.50 -37.50 -7.50 -38.70 CRS, SE7| 722 RIFE 32| &5
20Y -18.00 0.75 -19.50 -13.74 -8.95 1.75 -34.95 1.75 -48.50




