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gwRS ... |
Tenor Lv. Yy 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 0.7675 275 0.7595 0.8758 0.9842 1.8975 0.7400 1.9125 0.7400 -76,00 -5.00 1Y -vozoo -2.00 1.3900 -1.4500 1%2Y H 350 0.50
oM 0.7450 275 0.7370 0.8265 0.9396 1.8925 0.7175 19125 0.7175 -83.50 -5.50 1.5Y -0.0800 -2.00 1.3150 1.1650 2*3Y 0.00 -0.50
1Y 0.7400 3.00 0.7320 0.7983 0.9071 1.8800 0.7100 1.9200 0.7100 -93.00 -6.00 2y -0.1550 -1.50 1.2450 1.0600 2*5Y 6.50 3.00
1.5Y 0.7550 3.50 0.7405 0.7923 0.9034 1.8650 0.7200 2.0250 0.7200 -97.25 775 3y -0.1550 -2.00 1.2150 -0.5650 3%4Y 1.50 1.50
2Y 0.7750 450 0.7520 0.7904 0.9042 1.8425 0.7300 2.1150 0.7300 -98.25 -6.50 4y -0.1400 -0.50 1.2000 -0.4750 3+5Y 6.50 3.50
3y 0.8175 575 0.7835 0.8069 0.9203 1.8125 0.7600 2.2225 0.7600 -95.50 -5.00 5Y -0.0900 1.50 1.1950 04100 4*5Y 5.00 2.00
ay 0.8425 6.00 0.8055 0.8286 0.9490 1.8000 0.7825 2.2950 0.7825 -86.00 -6.00 7Y 0.0300 1.50 1.2650 -0.3100 5+7Y 12.00 0.00
5Y 0.8650 6.50 0.8280 0.8446 0.9657 1.7975 0.8000 23400 0.8000 -76.75 -6.50 10Y 0.1650 1.50 1.4150 -0.1250 5%10Y 25.50 0.00
7Y 0.8900 7.50 0.8425 0.8560 0.9703 1.8100 0.8150 23950 0.8150
10Y 0.9325 8.00 0.8845 0.9030 1.0125 1.8600 0.8525 2.4850 0.8525 u.s. TREASURY 3= 99 71F MYl
12Y 0.9425 8.00 0.8955 0.9109 0.9950 1.8850 0.8625 2.5225 0.8625 Tenor | 1Y Max | 1Y Min | 3Y Max | 3Y Min
15Y 0.9425 8.00 0.8955 0.9029 0.9550 1.9000 0.8525 2.5400 0.8525 2Y 0.1998 0.0355 0.1643 0.1564 0.1603 2.7020 0.1290 29773 0.1290
20Y 0.7775 8.00 0.7325 0.7389 0.8007 1.8700 0.6975 25600 0.6975 10Y 0.7450 0.0598 0.6852 0.6599 0.6591 2.7856 0.5685 3.2382 0.5685
6*9M 225 0.00 225 -4.93 -4.46 0.25 -12.50 12.50 -12.50 U.S. TREASURY - KTB CEEEEEEEEE
9*12M -0.50 0.25 -0.50 -2.83 -3.25 6.25 -7.50 10.50 -7.50 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1+%2Y 350 1.50 2.00 -0.79 -0.29 750 -15.50 23.00 -15.50 2y -56.52 3.05 -59.57 -60.36 -58.67 96.20 -85.69 103.03 -85.69
2*3Y 425 1.25 3.15 1.65 1.62 425 -5.50 13.25 -5.50 10Y -67.20 -0.02 -67.18 7421 -70.59 7871 -97.33 98.82 -97.33
2*4Y 675 1.50 535 3.83 448 10.50 -8.25 2175 825
2*5Y 9.00 2.00 7.60 543 6.15 14.50 -10.00 27.25 -10.00 Lv. | T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
3*4Y 2550 0.25 2.20 218 2.86 6.50 325 8.50 325 IRS 2¥10Y | 1575 350 1225 13.25 1225 19.75 -9.50 4250 -9.50
3*5Y 475 0.75 445 378 453 11.00 525 14.00 525 KTB 2*10Y| 650 550 59.70 64.20 61.80 65.20 4.10 68.70 4.10
4*5Y 225 050 2.25 1.60 167 5.25 225 6.25 225 UST 2*10Y| 5452 243 52.09 5035 49.88 67.49 -2340 135.50 -2340
5+7Y 2550 1.00 145 114 047 2.50 175 10.50 175
5+10Y 675 1.50 5.65 584 468 675 050 22.25 050
7*10Y 425 050 420 470 422 575 1.50 12.75 1.50 IRS
10*12Y 1.00 0.00 1.10 0.79 175 275 -9.50 550 -9.50 06M DD
10*15Y 1.00 0.00 1.10 -0.01 575 425 -18.00 8.00 -18.00 09M Tenor
10*20Y -15.50 0.00 -15.20 -16.41 -21.18 3.25 -35.00 11.25 -35.00 01Y |[74/735/73.75
15Y |75.25
BOND 02y |76.75 1*1.5y 1.5
Tenor Lv. HUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03y 412y 9
1Y 0.636 3.70 0.607 0.679 0.837 1.918 0.588 1.935 0.588 04Y 795
1.5Y 0.730 3.40 0.707 0.768 0.906 1.932 0.691 2113 0.691 05Y
2y 0.765 050 0761 0.824 0.956 1.944 0.747 2.230 0.747 07y SPRD
3y 0.865 3.50 0.831 0.861 0.971 1.835 0.022 2315 0.022 10Y
ay 1.037 420 1.006 1.025 1.158 1.905 0.967 2,502 0.967 12Y
5Y 1.151 5.10 1.110 1117 1218 1.910 1.050 2.602 1.050 15Y
7Y 1272 5.50 1.233 1.240 1342 2.028 1.163 2728 1.163 20y
10Y 1417 6.00 1378 1.383 1.469 2.047 1.170 2.815 1.170 1.5y CCS -10
20y 1537 3.00 1.505 1.502 1.565 2.106 0.705 2792 0.705 e
Lv. HYd| Lv. | Al a |
91d CD 0.81 0.00 KTB 111.99 -0.14 112.10 | 112.12 111.98 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 047 0.00 | kTB | 133.23 -0.72 133.89 | 13403 | 133.06 Hepsg 84 -20 104 128 149 99 78 123
EREN 25,449 o<l | 4423 29,872 41,875 58,547 26,056 35,210 60,835
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 1040 -0.70 12.52 11.98 6.98 16.00 -5.30 16.00 -17.75 2% 22| 9 2010] ZAHMES ThH 2O E5HEHA QA 2SS = o|'e HEo| 3kt ZXIFAM A BHEQ} 2| DjQ 2EO|
1.5Y 250 0.10 335 245 -0.25 535 -10.20 535 -19.10 BLOLX|SH SR 20| AT A 7|E ATS QA A HOHE NSE FX ¥ HE SAM%SE O|ojx|e T 2l
2y 1.00 4.00 -0.94 334 521 1.75 -12.95 1.75 -25.15 Ny
3y 475 2.25 477 -5.46 -5.07 100.30 1645 100.30 -19.50
o 12 S T T L e e RS, ® P7H A% 208 o] QST REO[UD, BT TS ZHE HO|CIE HRS0| SN2 HESTN SHA
7v -38.20 2.00 -39.05 -38.35 -37.13 -15.90 4535 750 4535 SOlM oA HIE 20| L= 253 29
10Y -48.45 2.00 4937 -47.98 -45.62 -13.95 -55.45 -7.50 -55.45
20Y -75.95 5.00 -77.27 -76.35 -76.40 52.25 -93.00 52.25 -93.00 CRS. Cho|qtZt2 starin | S&7| FLoM e &5, oty




