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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 1.8575 -0.25 1.8560 1.8858 1.8274 1.9125 14125 22825 1.2875 -47,25 0.50 1y 13500 0.50 1.6200 0.8900 1%2Y -16Aoo 0.50
oM 1.8425 0.00 1.8375 1.8703 1.8401 1.9125 14550 22625 1.2500 -53.25 1.00 1.5Y 1.2700 1.00 1.6600 0.9050 2*3Y -3.00 -1.00
1y 1.8225 0.00 1.8140 1.8511 1.8472 1.9200 1.5000 2.2425 1.2200 -58.50 1.25 2y 1.1900 1.00 1.6950 0.9200 2*5Y -3.00 -0.50
1.5V 1.8025 0.00 1.7905 1.8319 1.8574 2.0250 1.5550 2.2600 1.1900 -59.25 0.50 3y 1.1600 0.00 1.7550 0.9850 3*4Y 0.00 0.50
2Y 1.7750 -0.25 1.7605 1.8040 1.8613 21150 1.6000 2.2950 1.1675 -59.00 1.00 4y 1.1600 0.50 1.8000 1.0700 3*5Y 0.00 0.50
3y 1.7525 -0.50 1.7365 1.7739 1.8683 22225 1.6750 2.3800 1.1550 -59.00 1.00 5Y 1.1600 0.50 1.8500 1.0400 4*5Y 0.00 0.00
4y 1.7500 -0.50 17310 1.7693 1.8840 2.2950 1.6900 24775 1.1575 -51.50 0.50 7Y 1.2400 -0.50 1.8950 1.0950 5*7Y 8.00 -1.00
5Y 1.7500 -0.50 1.7285 1.7678 1.8988 2.3400 1.6825 25575 1.1575 -41.50 0.75 10Y 1.3800 -1.00 2.0500 1.2600 5*10Y 22.00 -1.50
7Y 1.7550 -1.00 1.7410 1.7788 1.9225 23950 1.7000 26725 1.1675
10Y 1.7950 -1.75 1.7895 1.8280 1.9802 2.4850 1.7525 2.8150 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 1.8200 -1.75 1.8130 1.8498 2.0064 25225 1.7750 2.8725 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 1.8375 -1.75 1.8315 1.8614 2.0130 2.5400 1.7950 29275 1.2150 2y 2.5775 0.0164 2.5611 2.5896 2.5406 29773 1.2620 29773 0.3100
20Y 1.7925 -1.75 1.7865 1.8254 2.0002 2.5600 1.7500 3.0600 1.2150 10Y 27471 0.0356 27115 27321 26975 3.2382 20387 3.2382 1.3600
6*9M -1.50 0.25 -1.85 -1.55 1.27 12.50 -2.25 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M -2.00 0.00 -2.35 -1.91 0.71 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 -4.75 -0.25 -5.35 471 1.40 23.00 -6.75 23.00 -6.75 2y 76.15 214 74.01 76.96 73.06 103.03 -5343 103.03 -187.00
2*3Y -2.25 -0.25 -2.40 -3.01 0.70 13.25 -4.25 13.25 -4.25 10Y 7871 5.46 73.25 7401 7175 98.82 -24.46 98.82 -63.50
2*4Y -2.50 -0.25 -2.95 -3.48 2.28 21.75 -4.75 23.50 -4.75
2*5Y -2.50 -0.25 -3.20 -3.63 3.75 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 0.00 -0.55 -046 158 8.50 -1.00 11.25 -1.00 IRS 2*10Y | 2.00 -1.50 3.50 4.00 3.00 4250 -0.25 62.75 -0.25
3*5Y -0.25 0.00 -0.80 -061 3.05 14.00 -1.50 22.00 -1.50 KTB 2*10Y| 1440 -1.40 15.80 17.20 17.00 63.50 8.50 82.90 8.50
4*5Y 0.00 0.00 -0.25 -0.15 148 6.00 -0.75 10.75 -0.75 UST 2*10Y| 1696 1.92 15.04 14.25 15.69 88.21 8.46 205.00 8.46
5*7Y 0.50 -0.50 1.25 1.10 237 7.25 0.00 14.75 0.00
5410V | 450 -1.25 6.10 603 814 1625 4.00 3075 375
7*10Y 4.00 -0.75 4.85 493 577 9.50 4.00 16.75 3.00 IRS
10*12Y 2.50 0.00 235 218 2.62 450 2.00 7.75 -0.25 06M [85.75 COE
10*15Y 425 0.00 420 3.34 3.28 6.75 2.00 15.00 -0.75 09M  [84 Tenor
10%20Y -0.25 0.00 -0.30 -0.26 2.00 10.25 -1.50 31.00 -11.00 01y  |81.75/82.25
15Y |79.75/80.25
ooy |77 512y 2
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 75.25 5*10y 5.75
1y 1777 0.40 1773 1.810 1.858 1.935 1451 2.230 1.237 04y 7*10y 4.5/4.75
1.5Y 1.815 0.00 1.813 1.847 1.900 2113 1585 2.265 1232 05Y 8*12y 06
2y 1.816 -0.50 1.813 1.835 1.908 2.230 1675 2.305 1.225 07Y SPRD
3y 1792 -1.30 1.802 1.803 1.893 2315 1737 2370 1.200 10Y |80.75/81
4y 1.860 -2.70 1.876 1.882 1.979 2.502 1.849 2.560 1232 12Y
5Y 1.855 -3.30 1.877 1.878 1.992 2.602 1.825 2,637 1217 15Y
7Y 1.954 -2.40 1971 1.961 2.079 2.728 1.913 2.835 1.270 20Y  [805
10Y 1.960 -1.90 1976 1.971 2127 2.815 1.923 3.030 1355 3y 17 4y 165
20Y 1.980 -1.00 1.982 1.967 2.092 2792 1.910 3.195 1430 CRs  |5*10y 22.5/23
Lv. HYy| Lv. HYd| Al a |
91d CD 1.86 0.00 KTB 109.30 0.07 109.23 109.30 109.21 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 173 -1.00 | wTB | 127.17 022 126.89 | 127.20 | 126.87 Hepsg 85 71 -52 137 98 113 168 137 63
2 o | 22,745 gl | -20,896 43,641 22,502 30,760 45,880 36,889 20,112
(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 455 -0.40 412 4.08 111 6.75 -11.20 9.00 -17.75 2K 22| sh2 oz
1.5y -1.25 0.00 -2.23 -1.56 -4.26 0.40 -15.60 375 -19.10 FOMCO|ALZ 0| 21X LR O Z 8l2st 0|2 22|20 Ysk S22 /S rjHS & St &7|22 SAoZ A 02t
2y -4.10 0.25 -5.29 -3.15 -4.64 -0.25 -18.30 1.80 -25.15
3y -3.95 0.80 -6.55 -2.89 -2.51 2.55 -13.50 475 -19.50 IRSE S23} oS 5) 24 B2t
4y -11.00 220 -14.52 -11.32 -9.55 -4.50 -25.00 2.00 -30.35 EEO| 2 HEQIO| SABICI} B Sk 7|22 FA I 2+ Y e =g
5Y 21050 280 1481 -11.06 929 320 2725 455 2725 dB0= 2 B0 SHASICIL Y U YIVISS SUCE W7 FoA A2 A
7Y -19.90 1.40 -23.00 -18.24 -15.65 -7.85 -35.15 -4.70 -37.65
10Y -16.50 0.15 -18.61 -14.32 -14.69 -7.50 -37.50 -7.50 -38.70 CRSE ofE%t =& ot
20Y -18.75 -0.75 -19.55 -14.20 -9.15 1.75 -34.95 1.75 -48.50




