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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 14875 -1.00 1.4960 1.4278 14374 1.9125 1.3575 1.9125 1.2875 -60,50 1.00 1Y 0A84OO 0.00 1.4550 0.3900 1*2Y —1AOO 0.00
M 14625 -1.00 14730 14104 1.3894 1.9125 1.2925 1.9125 1.2500 -58.50 1.00 1.5Y 0.8350 0.00 1.3950 1.1300 2*3Y 1.50 1.50
1Y 1.4450 -1.00 1.4540 1.3920 1.3529 1.9200 1.2225 1.9200 1.2200 -57.25 1.25 2Y 0.8300 0.00 1.3750 1.1550 2*5Y 0.50 1.50
1.5Y 1.4200 -1.00 14320 1.3694 1.3040 1.9675 1.1350 2.0250 1.1350 -57.00 2.75 3Y 0.8450 1.50 14100 0.0450 3*4Y -0.50 0.00
2Y 14025 -1.25 14145 1.3446 1.2616 2.0175 1.0700 2.1150 1.0700 -58.00 2.75 4y 0.8400 1.50 14600 0.0350 3*5Y -1.00 0.00
3Y 14150 -1.25 14190 1.3428 1.2373 2.0775 1.0150 2.2225 1.0150 -59.25 2.75 5Y 0.8350 1.50 1.5300 0.0150 4*5Y -0.50 0.00
4Y 1.4200 -1.25 14225 1.3459 1.2286 2.1250 0.9875 2.2950 0.9875 -54.50 2.75 7Y 0.8850 1.50 15750 0.0750 5*7Y 5.00 0.00
5Y 14275 -1.25 14295 1.3501 1.2220 2.1625 0.9775 2.3400 0.9775 -42.00 3.00 10Y 1.0400 1.50 1.7800 0.2550 5*10Y 20.50 0.00
7Y 14300 -1.25 14330 1.3533 1.2179 2.2075 0.9725 2.3950 0.9725
10Y 1.4600 -1.50 1.4640 1.3859 1.2455 2.2750 0.9925 24850 0.9925 U.S. TREASURY (h= Y 7|&E HLH)
12Y 14775 -1.50 14815 1.4016 1.2618 2.3150 1.0125 2.5225 1.0125 Tenor HYH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 14700 -1.75 14760 1.3960 1.2511 2.3425 0.9925 2.5400 0.9925 2Y 1.6702 0.0000 1.6702 1.6733 1.6126 2.9773 1.3841 29773 0.5500
20Y 1.3675 -2.00 1.3820 1.3175 1.1739 2.3775 0.9125 2.5600 0.9125 10Y 1.9424 0.0000 1.9424 19178 1.8320 3.2382 1.4607 3.2382 1.3600
6*9M -2.50 0.00 -2.30 -1.74 -4.80 7.75 -9.00 12.50 -9.00 U.S. TREASURY - KTB (Bh= I 7|& HeH
9*12M -1.75 0.00 -1.90 -1.84 -3.65 5.25 -7.00 10.50 -7.00 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2y -4.25 -0.25 -3.95 -4.74 -9.13 14.50 -15.50 23.00 -15.50 2y 16.82 -0.7 17.52 15.83 12.26 103.03 7.02 103.03 -108.00
2*3Y 1.25 0.00 045 -0.19 -243 8.25 -5.50 13.25 -5.50 10Y 14.54 0.30 14.24 8.58 2.20 98.82 -5.81 98.82 -24.46
2*4Y 175 0.00 0.80 0.13 -3.30 13.50 -8.25 21.75 -8.25
2*5Y 2.50 0.00 150 0.55 -3.95 18.00 -10.00 27.25 -10.00 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4y 0.50 0.00 0.35 031 -0.87 6.00 -3.25 9.25 -3.25 IRS 2*10Y 5.75 -0.25 6.00 5.00 4.50 29.00 -9.50 54.00 -9.50
3*5Y 1.25 0.00 1.05 0.74 -1.52 11.00 -5.25 18.25 -5.25 KTB 2*10Y| 29.50 -1.00 30.50 31.70 32.00 55.50 4.10 72.10 4.10
4*5Y 0.75 0.00 0.70 043 -0.65 5.00 -2.25 9.00 -2.25 UST 2*10Y 27.22 0.00 27.22 2445 2194 36.11 -23.40 154.00 -23.40
5*7Y 0.25 0.00 0.35 031 -041 5.25 -1.75 12.50 -1.75
510V | 325 -025 345 358 235 12.25 050 2675 050
7*10Y 3.00 -0.25 3.10 3.26 276 7.50 175 14.50 1.75 IRS
10*12Y 175 0.00 175 1.58 163 4.00 125 6.75 -0.25 06M oDD
10*15Y 1.00 -0.25 1.20 1.01 0.56 6.75 -0.25 11.25 -0.75 09M 46.25 / 49 .
10*20Y -9.25 -0.50 -8.20 -6.84 -7.16 10.25 -9.25 16.75 -11.00 01y
1.5Y
BOND o2y  [43 2*5y 25
Tenor Lv. M| S5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y
1Y 1420 1.00 1413 1371 1.300 1918 1.136 1.935 1.136 04y
1.5Y 1481 1.00 1477 1420 1331 2.018 1122 2113 1.122 05Y 43/ 45.5
2y 1.502 0.70 1.502 1432 1327 2.094 1.089 2.230 1.089 07Y SPRD
3Y 1.505 -1.00 1.529 1450 1317 2.147 0.092 2315 0.092 10Y 50.25
4Y 1.611 -1.00 1.637 1.549 1.397 2.297 1.127 2.502 1.127 12y
5Y 1.630 -1.00 1.657 1.561 1.393 2402 1122 2.602 1.122 15Y
7Y 1736 -0.70 1760 1.664 1468 2.533 1163 2.728 1163 20Y
10Y 1.797 -0.30 1.815 1.708 1494 2612 1.170 2.815 1.170
20Y 1.767 -0.80 1.781 1.692 1473 2.605 1.146 2.792 1.146 CRS
Lv. ]| Lv. | Al a |
91d CD 153 1.00 KTB 110.01 0.04 109.93 110.09 109.85 TODAY KRX CCP HYH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 130 2.00 | kB | 129.10 0.12 12887 | 12934 | 12843 Hepsg 125 7 -64 189 139 139 129 78 124
= off ‘ 36,696 A2 ‘ -26,466 63,162 46,137 44,908 35,310 22,414 49,280
(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 2.50 -2.00 4.14 213 5.28 12.25 -9.65 12.25 -17.75 2O 2o, QSE ZUK| 22| AL HE H0|CH K7} Of2 A0 SEIESIH S TAE A
1.5Y -6.10 -2.00 -4.54 -5.08 -2.68 4.05 -10.60 4.05 -19.10
1 se s [ an | e | en | ox s | ts [k
4y -19.10 -0.25 -2145 -20.33 -16.82 -4.50 -27.00 -145 -30.35 §7|-_rlifoil)\1t gl_;l?ﬂ ELLV} OMH
5Y -20.25 -0.25 -22.79 -21.04 -17.13 -3.20 -28.50 -2.25 -28.50
7Y -30.60 -0.55 -32.66 -31.12 -25.06 -7.85 -3835 -7.50 -38.35 CRS, CHEE 7ZH0AM 22| &5,
10Y -33.70 -1.20 -35.12 -32.20 -24.88 -7.50 -40.70 -7.50 -40.70
20Y -39.95 -1.20 -39.94 -37.48 -29.91 175 -43.00 175 -48.50




