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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 14275 -0.25 14325 14141 1.4079 1.5925 1.2875 27575 1.2875 -63,00 0.25 1y oAssso -0.50 1.4000 0.7650 1%2Y 950 -1.00
oM 14700 -0.50 14775 1.4580 14453 1.5500 1.2500 2.7900 1.2500 -65.75 0.50 1.5Y 0.9250 -1.00 1.2850 0.8100 2+3Y 9.50 -0.50
1y 1.5150 -0.75 1.5220 1.4999 14826 1.5625 1.2200 2.8150 1.2200 -65.25 0.25 2Y 0.9800 -1.50 1.2250 0.7950 2*5Y 24.50 -0.50
1.5V 1.5825 -1.50 1.5915 1.5618 1.5371 1.6150 1.1900 2.8725 1.1900 -64.50 -0.25 3y 1.0750 -2.00 1.3150 0.7350 3*4Y 9.00 0.00
2Y 1.6325 -1.75 1.6440 1.6130 1.5788 1.6700 1.1675 29350 1.1675 -60.75 -0.25 4y 1.1650 -2.00 1.3750 0.6900 3*5Y 15.00 0.00
3y 1.7200 -1.75 17320 1.6930 1.6499 1.7600 1.1550 3.0650 1.1550 -58.75 0.00 5Y 1.2250 -2.00 1.4350 0.6600 4*5Y 6.00 0.00
4y 1.7725 -1.75 1.7865 1.7459 1.7013 1.8125 1.1575 3.1875 1.1575 -59.00 1.00 7Y 1.2800 -1.50 1.4500 0.6550 5+7Y 5.50 0.50
5Y 1.8125 -2.00 1.8305 1.7921 1.7459 1.8600 1.1575 3.3050 1.1575 -56.50 1.00 10Y 1.3950 -1.50 1.9050 0.6300 5*10Y 17.00 0.50
7Y 1.8700 -2.50 1.8945 1.8534 1.8078 1.9250 1.1675 34625 1.1675
10Y 1.9600 -2.50 1.9835 1.9424 1.8977 2.0250 1.2125 3.6250 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 1.9900 -2.50 2.0150 1.9729 1.9298 2.0650 1.2150 3.6575 1.2150 Tenor HUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 2.0025 -2.25 2.0240 1.9790 1.9352 2.0575 1.2150 3.6675 1.2150 2y 1.2980 -2.86 1.3266 1.3468 1.3548 1.7169 0.5600 1.7169 0.2000
20Y 2.0250 -2.00 2.0435 1.9931 1.9435 2.0700 1.2150 3.8075 1.2150 10Y 21941 -0.18 21959 2.2515 2.2640 2.6060 1.3600 3.0300 1.3600
6*9M 425 -0.25 450 439 3.74 5.25 -6.00 5.25 -6.50 U.S. TREASURY - KTB (3t2 e 7|F MYH|)
9*12M 450 -0.25 4.45 419 3.73 475 -4.00 475 -5.75 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
1*2Y 1175 -1.00 12.20 1131 9.62 12.75 -5.50 16.25 -8.75 2y -0.3990 -2.86 -0.3704 -0.3632 -0.3322 0.1019 -0.7720 0.1019 -2.6400
2*3Y 8.75 0.00 8.80 8.00 711 9.00 -1.75 15.00 -1.75 10Y 0.1009 -1.82 0.1191 0.0805 0.0430 0.1191 -0.4740 1.2400 -0.4740
2*4Y 14.00 0.00 14.25 13.29 12.25 15.25 -1.75 28.25 -1.75
2*5Y 18.00 -0.25 18.65 17.91 16.71 21.00 -1.75 39.25 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
3*4Y 5.25 0.00 545 5.29 5.15 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 3275 -0.75 33.50 34.00 34.75 4150 2.75 70.25 2.75
3*5Y 9.25 -0.25 9.85 9.91 9.60 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 65.00 -3.30 68.30 70.80 7220 73.90 11.80 90.00 11.80
4*5Y 4.00 -0.25 4.40 463 445 6.25 -0.25 11.75 -0.25 UST 2*10Y| 8961 2.68 86.93 90.47 90.92 135.50 41.06 264.00 41.06
5*7Y 575 -0.50 6.40 6.13 6.19 10.50 0.25 16.25 0.25
5410V [ 1475 -0.50 1530 1503 1518 2225 375 3225 375
7*10Y 9.00 0.00 8.90 8.90 8.99 12.75 3.00 16.75 3.00 IRS Lv.
10*12Y 3.00 0.00 3.15 3.05 3.21 5.50 -0.25 7.75 -0.25 06M oDD
10*15Y 425 0.25 4.05 3.66 3.75 8.00 -0.75 15.00 -0.75 09M Tenor
10*20Y 6.50 0.50 6.00 5.08 459 11.25 -11.00 31.00 -11.00 o1y
1.5Y
BOND 02y 2*4Y  13.25
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 5<10Y 14.75
1y 1492 1.10 1459 1432 1439 1723 1237 2.750 1.237 04Y [775/7775/78
1.5Y 1.645 1.30 1610 1.559 1.554 1.768 1232 2.890 1232 05y [815/8L75/825
2y 1.697 0.00 1.691 1.655 1635 1.830 1.225 2.990 1.225 07Y SPRD
3y 1.802 -0.90 1.804 1.748 1710 1.831 1.200 3.120 1.200 10Y |96.25
4y 1912 -1.30 1917 1.868 1.835 1.975 1232 3.340 1232 12Y
5Y 2.000 -1.50 2.006 1.951 1911 2,032 1217 3430 1217 15Y
7Y 2171 -1.80 2181 2.129 2103 2221 1.270 3.590 1.270 20Y
10Y 2.295 -2.00 2.308 2.257 2.225 2332 1355 3.750 1.355
20Y 2362 -2.50 2.382 2325 2315 2430 1430 3.943 1430 BRS
Lv. HYy| Lv. HYd| Al i |
91d CD 139 0.00 KTB 109.10 0.02 109.09 109.13 109.02 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 122 0.00 LKTB | 123.90 0.21 123.77 123.93 123.61 BEEE: 78 A -58 136 138 127 44 45 66
2 o | 19,191 | -6623 25,814 54,495 47310 10,480 11,125 17,855
BOND SWAP SPRD (1-2Y S0 3-10Y 20, 25¢ AI7IH7} UHEF 7|F
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 2.30 -1.85 6.30 6.80 435 9.00 -17.75 13.00 -17.75
1.5Y -6.25 -2.80 -1.87 0.30 -1.73 240 -19.10 9.75 -19.10 IRS, 2= A2 of g|. gl 22t0 2 312t 04z
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4y -13.95 -0.45 -13.03 -12.21 -13.38 -3.20 -30.35 5.75 -30.35 Efi FO' xlﬂ '3 L}Mi!ﬁizleg = Eja"tol i X”I*'o;&fiid' =°l T ff Er; ek
5Y 21875 2050 1753 715.89 216,56 225 2725 850 2725 OFH S8 2[237h Oralo 2EA2 ZXWA M2 Tots S2 0K BA| g2 =3,
7Y -30.10 -0.70 -28.65 -27.55 -29.52 -7.50 -37.65 2.00 -37.65
10Y -33.50 -0.50 -3247 -3148 -32.69 -12.95 -38.70 6.00 -38.70 CRS, X[ty 2|23 5 drgsiy st2f or
20Y -33.70 0.50 -33.83 3321 -37.13 -13.95 -48.50 225 -48.50 BEASO OMAL EQH B0 Y=o =H




