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Tenor Lv. Yy 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 0.7625 -0.25 0.7650 0.8066 0.9265 1.8975 0.7400 19125 0.7400 =i 00,25 475 1Y -oA2450 4,00 1.3900 -1.4500 12y -750 0.00
oM 0.7600 -0.50 0.7620 0.7801 0.8906 1.8925 0.7175 19125 0.7175 -106.00 475 1.5Y -0.2750 450 1.3150 1.1650 2*3Y 6.50 1.00
1Y 0.7575 -0.75 0.7620 0.7704 0.8670 1.8800 0.7100 1.9200 0.7100 -112.25 4.00 2y -0.3200 4,00 1.2450 1.0600 2*5Y 18.00 1.50
1.5Y 0.7850 -0.25 0.7835 0.7794 0.8706 1.8650 0.7200 2.0250 0.7200 -109.25 475 3y -0.2550 5.00 1.2150 -0.5650 3%4Y 550 0.00
2y 0.8025 0.00 0.7960 0.7875 0.8758 1.8425 0.7300 2.1150 0.7300 -106.00 5.00 4y -0.2000 5.00 1.2000 -0.4750 3+5Y 11.50 0.50
3y 0.8375 0.25 0.8295 0.8141 0.8987 1.8125 0.7600 2.2225 0.7600 -101.25 575 5Y -0.1400 5.50 1.1950 04100 4*5Y 6.00 0.50
ay 0.8600 0.00 0.8560 0.8399 0.9291 1.8000 0.7825 2.2950 0.7825 -91.75 575 7Y -0.0200 5.50 1.2650 -0.3100 5+7Y 12.00 0.00
5Y 0.8725 -0.25 0.8720 0.8596 0.9473 1.7975 0.8000 2.3400 0.8000 -83.25 550 10Y 0.1150 5.50 1.4000 -0.1250 5%10Y 25.50 0.00
7Y 0.8975 -0.25 0.8975 0.8776 0.9566 1.8100 0.8150 2.3950 0.8150
10Y 0.9475 0.00 0.9450 0.9240 1.0014 1.8600 0.8525 2.4850 0.8525 U.S. TREASURY (eh2 YUY 7|F M)
12Y 0.9675 0.00 0.9650 0.9383 0.9940 1.8850 0.8625 2.5225 0.8625 Tenor | 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 0.9675 0.00 0.9650 0.9383 0.9630 1.9000 0.8525 2.5400 0.8525 2y 0.21 72 0.0161 0.201 1 0.2050 0.2006 2.7020 0.1290 2.9773 0.1290
20Y 0.7900 0.00 0.7885 0.7708 0.8070 1.8700 0.6975 2.5600 0.6975 10Y 0.7570 0.0272 0.7298 0.7043 0.6731 2.7856 0.5685 3.2382 0.5685
6*9M -0.25 -0.25 -0.30 -2.65 359 0.25 -12.50 12.50 -12.50 U.S. TREASURY - KTB CEEEEEEEEE
9*12M -0.25 -0.25 0.00 -0.98 -2.35 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 450 0.75 3.40 1.71 0.88 7.50 -15.50 23.00 -15.50 2y -58.28 1.81 -60.09 -57.70 -57.44 96.20 -85.69 103.03 -85.69
273Y 3.50 0.25 3.35 2.66 2.29 575 -5.50 13.25 -5.50 10Y -65.00 422 -69.22 -67.57 -70.89 77.36 -97.33 98.82 -97.33
2*4Y 575 0.00 6.00 5.24 533 10.50 -8.25 2175 -8.25
2*5Y 7.00 -0.25 7.60 7.21 7.15 14.50 -10.00 27.25 -10.00 Lv. | T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
3*4Y 2.25 -0.25 2.65 258 3.04 6.50 -3.25 8.50 -3.25 IRS 2*10Y | 14,50 0.00 14.50 14.25 15.50 21.00 -9.50 4250 -9.50
3*5Y 3.50 -0.50 425 455 4.86 11.00 -5.25 14.00 -5.25 KTB 2*10Y| 60.70 -1.30 62.00 59.80 60.70 66.60 4.10 68.70 4.10
4*5Y 1.25 -0.25 1.60 1.98 1.82 525 225 6.25 -2.25 UST 210Y| 53.98 111 52.87 49.93 47.25 68.97 -23.40 135.50 -23.40
5*7Y 2.50 0.00 2.55 1.80 0.93 3.25 175 10.50 175
5+10Y 750 025 730 644 541 825 050 2225 050
7*10Y 5.00 0.25 475 464 448 575 1.50 12.75 1.50 IRS
10*12Y 2.00 0.00 2.00 143 -0.74 275 -9.50 5.50 -9.50 06M DD
10*15Y 2.00 0.00 2.00 143 -3.85 425 -18.00 8.00 -18.00 09M Tenor
10%20Y -15.75 0.00 -15.65 -15.33 -19.44 3.25 -35.00 11.25 -35.00 01y
15Y |785
BOND 02y [81/795/80
Tenor Lv. HH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 8325
1Y 0.701 0.00 0678 0.658 0.787 1918 0.588 1.935 0.588 04Y 855
1.5Y 0.793 1.40 0.764 0.749 0.866 1.932 0.691 2113 0.691 05Y
2y 0.800 -0.20 0.787 0.791 0.917 1.944 0.747 2.230 0.747 07Y SPRD
3y 0.857 -1.00 0.848 0.849 0.957 1.835 0.022 2315 0.022 10Y
ay 1.020 -2.00 1.011 1.012 1.135 1.905 0.967 2502 0.967 12y
5Y 1.135 -2.20 1.128 1.118 1210 1910 1.050 2.602 1.050 15Y
7Y 1276 -1.80 1.267 1.242 1333 2.028 1.163 2728 1.163 20Y
10y 1.407 -1.50 1395 1.380 1467 2.047 1.170 2.815 1.170 1y CCS -23.5 / -22
20Y 1.555 -1.20 1.537 1.508 1577 2.106 0.705 2792 0.705 @
Lv. HYd| Lv. | Al a |
91d CD 0.79 0.00 KTB 111.92 -0.03 111.91 111.98 111.86 TODAY KRX CCP Y| T-1 T-2 T-3 T-4 T-5 T-6
| cALL | 045 -1.00 | LkTB | 133.26 0.08 133.15 | 13332 | 132.98 Hepsg 107 A 50 57 77 66 92 123 58
EEH 28,225 o &l | 12286 15,939 20,140 17,776 30,101 84,646 11,633
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 5.65 -0.75 838 11.21 8.01 16.00 -5.30 16.00 1775 20 22| 7|2 SA0E B2 0| M2 ZH(YSIA)E OHEl 92010 BE ZAME Oj4HE SIS Yoz Z0|
1.5Y -0.80 -1.65 1.95 3.05 0.50 535 -10.20 535 -19.10 =)
2y 0.25 0.20 0.92 034 -4.14 2.00 -12.95 2.00 -25.15
3y -1.95 1.25 -1.83 -3.52 -5.87 100.30 -1645 100.30 -19.50 %2 o oolo| Al Hol7olL Lo yC MOMOZ SXF HC AQIIJF XALL O = 7
ay 16,00 2.00 548 7.4 2059 6.25 3350 320 3350 TZ}*'“ 2 22/l AlF 29I7I0tE 2 252 HIET o2 EX. ECAQmIF HALE 2972 THI| 220N
5Y -26.25 1.95 -25.64 -25.88 -26.28 -7.95 -33.30 -2.25 -33.30 oH&t.
7Y -37.85 1.55 -36.97 -3645 -37.66 -15.90 -45.35 -7.50 4535
10y -45.95 1.50 -45.02 -45.62 -46.54 -13.95 5545 -7.50 -55.45 CRS. M 72t 45 0t
20Y -76.50 1.20 -74.83 -73.76 -76.97 52.25 -93.00 52.25 -93.00




