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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 1.6975 0.50 1.6895 1.6983 1.6612 1.7200 1.2925 26825 1.2875 -65,50 2.00 1y 1A1900 2.50 1.6200 0.7650 1*2Y 14A50 -2.00
9M 1.7675 0.50 1.7570 1.7650 1.7363 1.8025 1.2650 27175 1.2500 -70.25 0.25 1.5Y 1.2600 1.00 1.6600 0.9200 2*3Y 14.00 -1.00
1Y 1.8450 0.50 1.8360 1.8383 1.8109 1.8850 1.2450 27575 1.2200 -70.50 -0.50 2Y 1.3350 0.50 1.6950 0.8850 2*5Y 30.50 -1.50
1.5Y 1.9625 0.75 1.9505 1.9440 1.9077 2.0050 1.2275 2.8300 1.1900 -65.75 -1.50 3Y 1.4750 -0.50 1.7550 0.8550 3*4Y 11.00 0.00
2Y 2.0400 1.00 2.0265 20178 1.9768 2.0825 1.2100 29100 1.1675 -61.00 -2.00 4y 1.5850 -0.50 1.8000 0.8400 3*5Y 16.50 -0.50
3Y 21325 1.00 21220 21054 2.0583 21775 1.2075 3.0275 1.1550 -59.50 -2.50 5Y 1.6400 -1.00 1.8500 0.8350 4*5Y 5.50 -0.50
4Y 2.1950 1.50 21825 21578 21102 22300 1.2125 3.1450 1.1575 -55.00 -2.50 7Y 1.7400 -0.50 1.8950 0.8050 5+7Y 10.00 0.50
5Y 2.2350 1.50 22225 21961 21451 2.2650 1.2175 3.2400 1.1575 -47.00 -2.50 10Y 1.8850 -0.50 2.0150 0.7900 5+10Y 24.50 0.50
7Y 2.2900 2.00 2.2695 22354 21814 22950 1.2300 3.3800 1.1675
10Y 2.3550 2.00 23330 22933 22363 23550 1.2675 3.5250 1.2125 U.S. TREASURY (3t2 Y 7| M YH|)
12Y 2.3900 2.00 23725 23339 22737 23950 1.2725 3.5600 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 24025 1.75 2.3870 23479 2.2844 24100 1.2725 3.5825 1.2150 2Y 2.1120 0.0243 2.0877 2.0796 2.0241 21120 0.7300 21120 0.2800
20Y 2.4200 1.75 2.4045 23569 2.2864 2.4200 1.2625 3.7325 1.2150 10Y 2.6640 0.0457 26183 2.6488 26153 2.6640 1.5300 3.0300 1.3600
6*9M 7.00 0.00 6.75 6.68 7.51 12.50 -2.75 12.50 -6.00 U.S. TREASURY - KTB (6H= Y 7|FE MY
9*12M 7.75 0.00 7.90 7.33 7.46 10.50 -2.00 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 19.50 0.50 19.05 17.95 16.59 2075 -4.00 2075 -5.50 2y -4.00 1.23 -5.23 -4.54 -9.59 10.19 -70.50 10.19 -264.00
2*3Y 9.25 0.00 9.55 8.76 8.15 11.00 -0.75 14.25 -1.75 10Y -1.60 2,57 -417 018 -2.97 4740 -24.46 4740 -98.50
2*4Y 15.50 0.50 15.60 14.00 13.34 18.00 -0.75 27.75 -1.75
2*5Y 19.50 0.50 19.60 17.84 16.83 2125 -0.75 38.50 -1.75 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 6.25 0.50 6.05 5.24 5.19 7.75 0.00 14.00 -0.50 IRS 2*10Y | 3150 1.00 30.50 30.25 30.50 41.50 3.50 68.25 2.75
3*5Y 10.25 0.50 10.05 9.07 8.68 14.00 0.00 25.00 -0.50 KTB 2*10Y| 52.80 0.80 52.00 52.20 52.50 68.70 12.50 89.00 11.80
4*5Y 4.00 0.00 4.00 3.84 3.49 6.25 0.00 11.25 -0.25 UST 2*10Y| 5520 214 53.06 56.92 59.12 135.50 41.06 264.00 41.06
5*7Y 5.50 0.50 470 3.93 3.63 10.50 0.75 15.25 0.25
5410V | 1200 050 1105 971 9.12 2225 425 3075 375
7*10Y 6.50 0.00 6.35 5.79 5.49 12.75 3.25 16.75 3.00 IRS 8Y 31.25
10*12Y 3.50 0.00 3.95 4.06 3.74 450 -0.25 7.75 -0.25 06M oDD
10*15Y 475 -0.25 5.40 5.46 481 6.00 -0.75 15.00 -0.75 09M i
10*20Y 6.50 -0.25 7.15 6.36 501 7.50 -11.00 31.00 -11.00 01y |[8375
1.5Y
BOND 02y [3.75 7*8Y 02
Tenor Lv. M| S5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min (13 1175/ 12 2*3Y 9.25
1y 1.815 0.20 1814 1.822 1.830 1.885 1.275 2720 1.237 04Y 5+10Y 12
1.5V 2.000 0.50 1.997 1.998 1.994 2.040 1.260 2.820 1.232 05Y  |21.75/2225/24 /2375 5*8Y 7.5
2Y 2152 1.20 2133 2111 2.093 2170 1.247 2920 1.225 07Y SPRD  [15*20Y 4.75
3y 2222 1.00 2.205 2171 2.140 2230 1.227 3.050 1.200 10y 345
4y 2.400 1.60 2.376 2341 2.298 2406 1.255 3.280 1.232 12y
5Y 2.495 1.30 2471 2419 2.357 2495 1.252 3410 1.217 15Y
7Y 2.618 1.60 2.596 2542 2.485 2618 1.324 3.563 1.270 20Y
10Y 2.680 2.00 2.657 2597 2.537 2680 1415 3.750 1.355
20Y 2.600 3.00 2.581 2548 2.503 2.608 1457 3.943 1430 CRS
Lv. HYy| Lv. HYd| Al a |
91d CD 1.65 0.00 KTB 107.63 -0.03 107.70 107.72 107.61 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ calL 1.50 0.00 | LkTB | 119.88 -0.18 12033 | 12033 | 119.86 Hepdg 94 -3 97 9% 81 73 191 139
2 o | 20,523 o8l | -1,046 21,569 29,070 29,390 21,684 55,197 47,815
(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 3.00 0.30 2.20 1.67 -1.89 9.00 -17.75 11.00 -17.75 IO 22, A2 O
1.5Y -3.75 0.25 -4.65 -5.37 -8.65 240 -19.10 7.00 -19.10 AZE ZME B0 22|= 0SS F 20 20H 2 Q& HEHZES 0|7|X| 23S, CHy|2 AR
2y -11.20 -0.20 -10.61 -9.29 -11.66 -1.35 -25.15 6.50 -25.15
3Y -8.95 0.00 -8.26 -6.53 -8.15 475 -19.50 11.00 -19.50 IRS 22| AlA OF2) Ao AE|my
4y -20.50 -0.10 -19.35 -18.28 -18.82 -3.50 -30.35 2.00 -30.35 £5] 5 =2 W27} AT 20| LS
5Y -26.00 0.20 -24.87 -22.28 -21.18 -2.25 -27.25 455 -27.25 =oloe T —/Teefle =
7Y -32.80 0.40 -32.69 -30.70 -30.36 -8.70 -37.65 -3.75 -37.65
10Y -32.50 0.00 -3244 -30.33 -30.09 -12.95 -38.70 -6.25 -38.70 CRS 32| 2xA. 24 ofgt #7t2 2271 LHHX| £7t2 W 72 EEY
20Y -18.00 -1.25 -17.69 -19.08 -21.63 -14.75 -48.50 -145 -48.50




