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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 14025 -0.25 14015 1.3943 1.5411 1.9125 1.3750 1.9125 1.2875 -73,75 1.50 1y 05650 1.00 1.4550 0.3900 1%2Y -2250 0.50
oM 1.3425 -0.25 1.3360 1.3224 14731 1.9125 1.2925 1.9125 1.2500 -78.00 2.00 1.5Y 0.4600 1.50 1.3950 1.0400 2+3Y -9.00 0.00
1y 1.3025 -0.50 1.2925 1.2651 14194 1.9200 1.2225 1.9200 1.2200 -84.50 275 2Y 0.3400 1.50 1.3750 1.0900 2*5Y -10.50 0.00
1.5V 1.2400 -0.50 1.2200 1.1861 1.3507 2.0250 1.1350 2.0250 1.1350 -89.75 2.50 3y 0.2500 1.50 14100 0.0450 3*4Y -0.50 0.00
2Y 1.1850 -1.25 1.1630 1.1265 1.2966 21150 1.0700 21150 1.0700 -88.75 275 4y 0.2450 1.50 1.4700 0.0350 3*5Y -1.50 0.00
3y 1.1475 -1.00 1.1195 1.0774 1.2537 22225 1.0150 22225 1.0150 -88.25 3.00 5Y 0.2350 1.50 1.5300 0.0150 4*5Y -1.00 0.00
4y 1.1325 -1.25 1.1030 1.0568 1.2357 2.2900 0.9875 2.2950 0.9875 -80.50 3.25 7Y 0.3050 1.50 1.6600 0.0750 5+7Y 7.00 0.00
5Y 11175 -1.50 1.0885 1.0446 1.2248 23350 0.9775 2.3400 0.9775 -65.50 3.25 10Y 0.4800 1.50 1.8550 0.2550 5*10Y 24.50 0.00
7Y 1.1100 -1.75 1.0820 1.0389 1.2216 23825 0.9725 2.3950 0.9725
10Y 1.1350 -1.75 1.1040 1.0601 1.2515 2.4475 0.9925 2.4850 0.9925 u.S. TREASURY (= AAY 7|F FH|)
12Y 1.1550 -1.75 1.1240 1.0794 1.2712 24875 1.0125 25225 1.0125 Tenor HUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 1.1375 -1.50 1.1045 1.0603 1.2613 25075 0.9925 2.5400 0.9925 2y 1.4600 -0.0520 1.5120 1.5120 1.5319 29773 1.4600 29773 0.5400
20Y 1.0625 -1.50 1.0295 0.9863 1.2161 2.5300 0.9125 2.5650 0.9125 10Y 14607 -0.0396 1.5003 1.5003 1.4970 3.2382 14607 3.2382 1.3600
6*9M -6.00 0.00 -6.55 -7.19 -6.80 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M -4.00 -0.25 -4.35 -5.73 -5.38 8.00 -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 -11.75 -0.75 -12.95 -13.86 -12.28 20.50 -15.50 23.00 -15.50 2y 21.30 44 25.70 29.20 33.19 103.03 20.55 103.03 -117.20
2*3Y -3.75 0.25 -4.35 -4.91 -4.29 10.75 -5.50 13.25 -5.50 10Y 14.07 -1.46 15.53 20.53 25.10 98.82 8.95 98.82 -30.00
2*4Y -5.25 0.00 -6.00 -6.98 -6.09 18.25 -8.25 23.50 -8.25
2*5Y -6.75 -0.25 -7.45 -8.19 -7.19 23.25 -10.00 34.00 -10.00 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
3*4Y -1.50 -0.25 -1.65 -2.06 -1.80 7.50 -3.25 11.25 -3.25 IRS 2*10Y | -5.00 -0.50 -4.50 -5.50 -6.75 35.75 -9.50 62.75 -9.50
3*5Y -3.00 -0.50 -3.10 -3.28 -2.90 12.50 -5.25 22.00 -5.25 KTB 2*10Y| 7.30 -1.70 9.00 7.50 4.60 63.50 410 82.90 410
4*5Y -1.50 -0.25 -1.45 -1.21 -1.10 5.25 -2.25 10.75 -2.25 UST 2*10Y| 007 1.24 -1.17 -1.17 -3.49 54.43 -23.40 177.00 -23.40
5*7Y -0.75 -0.25 -0.65 -0.57 -0.32 6.25 -1.75 14.75 -1.75
5*10Y L75 -0.25 155 155 267 14.00 050 3075 050
7*10Y 2.50 0.00 2.20 213 2.99 7.75 175 16.75 175 IRS
10*12Y 2.00 0.00 2.00 1.93 1.98 450 1.50 7.00 -0.25 06M 405 COE
10*15Y 0.25 0.25 0.05 0.01 0.98 6.75 -0.25 12.50 -0.75 09M Tenor
10%20Y -7.25 0.25 -7.45 -7.39 -3.53 10.25 -8.00 24.25 -11.00 01y [3025
15Y [235/24
BOND 02y [185/1875/19/1975 9*12m -4
Tenor Lv. M| S5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 14 3*4y  -1.25
1y 1.225 0.50 1.195 1.180 1353 1.918 1136 1.935 1.136 04y [125/135
1.5Y 1.253 0.60 1219 1175 1352 2113 1122 2113 1122 05y |11/11.25/1225/125
2y 1.247 -0.80 1.224 1.164 1339 2212 1.089 2.230 1.089 07Y SPRD
3y 1216 -1.40 1.195 1.105 1.297 2.308 0.092 2315 0.092 10Y 145
4y 1273 -1.70 1.246 1.197 1359 2486 1127 2.502 1.127 12Y
5Y 1277 -2.00 1.249 1.197 1352 2592 1122 2.602 1122 15y [13.25
7Y 1307 -2.40 1279 1.238 1413 2711 1.163 2.728 1.163 20Y
10Y 1320 -2.50 1.289 1.248 1.426 2.815 1.170 2.815 1.170 1.5y CCS 46
20Y 1307 -3.00 1.286 1.243 1437 2.790 1.146 2792 1.146 CRs |2y CCS 34
Lv. HYy| Lv. HYd| Al i |
91d CD 149 0.00 KTB 110.99 0.03 110.99 111.04 110.95 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 153 3.00 | kB | 13430 0.20 134.20 134.40 134.03 Heysig 103 7 -15 118 92 68 108 118 114
2 o 29,747 A& | -32351 62,098 36,440 28,330 33,625 33,376 44,535
(1-2Y §9t 3-10Y =1, 258 A|7tH7}
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 7.75 -1.00 9.77 8.54 6.62 12.25 -9.65 12.25 -17.75 2O K|S SRS MK EE AISEUSI0] S2tS HESICH 24| OFZ A0 S 2A|EQ 0|2 E3M2| 2202 ey
1.5Y -1.30 -1.10 0.08 1.09 -0.18 4.05 -10.60 4.05 -19.10 HEM O3
2y -6.20 -0.45 -6.14 -3.79 -4.24 -0.25 -12.75 -0.25 -25.15
T - T T N 0 RSE TR 22 o SR 4O 27 SRS B 7190 A= B 0y
5Y -15.95 0.50 -16.05 -15.25 -12.75 -3.20 -27.25 -1.50 -27.25
7Y -19.70 0.65 -19.68 -19.92 -19.15 7.85 -34.75 7.50 -37.65 CRSE M7 ¢ ot
10Y -18.50 0.75 -18.54 -18.75 -17.43 -7.50 -37.50 -7.50 -38.70
20Y -24.45 1.50 -25.61 -25.64 -2213 1.75 -29.50 1.75 -48.50




