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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 1.5825 1.50 1.5665 1.5464 14792 1.5825 1.2875 27325 1.2875 -26,00 1.25 1y 15200 2.50 1.5200 0.7650 1%2Y 7A50 -1.50
oM 1.6900 1.25 1.6775 1.6520 1.5501 1.6900 1.2500 2.7450 1.2500 -3375 0.25 1.5Y 1.5550 1.50 1.5550 0.8950 2+3Y 7.50 1.00
1y 1.7800 1.25 1.7665 1.7425 1.6164 1.7800 1.2200 27675 1.2200 -38.50 -0.25 2Y 1.5950 1.00 1.5950 0.7950 2*5Y 17.50 0.50
1.5V 1.8925 1.25 1.8775 1.8515 1.7000 1.8925 1.1900 2.8475 1.1900 -40.25 0.50 3y 1.6700 2.00 1.6700 0.7350 3*4Y 5.00 -0.50
2Y 1.9800 1.25 1.9635 1.9285 1.7607 1.9800 1.1675 29225 1.1675 -41.00 0.00 4y 1.7200 1.50 1.7200 0.6900 3*5Y 10.00 -0.50
3y 20725 1.50 2.0545 2.0193 1.8444 2.0725 1.1550 3.0650 1.1550 -39.50 -0.25 5Y 1.7700 1.50 1.7700 0.6600 4*5Y 5.00 0.00
4y 2.1300 1.50 2.1105 20764 1.8984 21325 1.1575 3.1875 1.1575 -37.50 0.25 7Y 1.8300 2.00 1.8300 0.6550 5*7Y 6.00 0.50
5Y 2.1650 1.75 2.1430 21115 1.9376 2.1700 1.1575 3.3050 1.1575 -28.50 0.50 10Y 1.9750 2.00 1.9750 0.6300 5*10Y 20.50 0.50
7Y 2.2050 1.75 2.1810 21526 1.9870 2.2200 1.1675 34625 1.1675
10Y 2.2600 1.50 2.2310 22043 2.0565 2.2750 1.2125 3.6250 1.2125 u.S. TREASURY (3t2 Y 7| M YH|)
12Y 2.2950 1.75 2.2630 22334 20876 2.3000 1.2150 3.6575 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 2.3025 1.65 22697 22417 2.0981 2.3050 1.2150 3.6675 1.2150 2y 1.6951 0.0391 1.6560 1.6414 1.6574 1.7169 0.5600 1.7169 0.2800
20Y 2.3000 1.50 2.2715 2.2504 2.1096 2.3150 1.2150 3.8075 1.2150 10Y 2.4055 0.0069 2.3986 2.3256 23328 2.6060 1.3600 3.0300 1.3600

6*9M 10.75 -0.25 11.10 10.56 7.10 12.50 -4.75 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha

9*12M 9.00 0.00 8.90 9.05 6.63 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 20.00 0.00 19.70 18.60 14.43 2075 -5.50 2075 -5.50 2y -44.99 1.61 -46.60 -46.56 -44.26 10.19 -70.50 10.19 -264.00
2*3Y 9.25 0.25 9.10 9.08 8.38 11.00 -1.75 15.00 -1.75 10Y -18.15 -1.01 -17.14 -21.44 -19.92 47.40 -24.46 47.40 -100.00
2*4Y 15.00 0.25 14.70 14.79 1378 18.00 -1.75 28.25 -1.75
2*5Y 18.50 0.50 17.95 18.30 17.70 2125 -1.75 39.25 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
3*4Y 5.75 0.00 5.60 571 5.40 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 28.00 0.25 27.75 25.75 25.25 4150 2.75 70.25 2.75
3*5Y 9.25 0.25 8.85 9.23 9.32 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 44.20 -0.60 44.80 43.30 43.20 68.70 11.80 90.00 11.80
4*5Y 3.50 0.25 3.25 3.51 3.92 6.25 -0.25 1175 -0.25 UST 2*10Y| 7104 -3.22 74.26 68.42 67.54 135.50 41.06 264.00 41.06
5*7Y 4.00 0.00 3.80 411 494 10.50 0.25 16.25 0.25

5410V | 950 -0.25 880 9.28 1189 2225 375 3225 375

7*10Y 5.50 -0.25 5.00 5.16 6.95 12.75 3.00 16.75 3.00 IRS

10*12Y 3.50 0.25 3.20 291 3.11 425 -0.25 7.75 -0.25 06M [58 oD

10*15Y 425 0.15 3.87 3.74 416 6.00 -0.75 15.00 -0.75 09M Tenor

10*20Y 4.00 0.00 405 461 531 9.25 -11.00 31.00 -11.00 oy [775

15Y [89.5
BOND 02y [98.5 9825 1.5*2y/09

Tenor Lv. HYUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 6*12m/19.5
1y 1.815 0.50 1.807 1.800 1616 1.885 1237 2.720 1.237 04Y 5*10y/9.75
1.5V 2,015 0.80 2.003 1.955 1757 2037 1232 2.820 1232 05y [17.25 1675 10*15y/04
2y 2.145 2.30 2111 2,052 1.847 2.145 1.225 2.920 1.225 07Y SPRD
3y 2177 2.00 2151 2107 1.912 2187 1.200 3.050 1.200 10Y 265
4y 2.331 1.90 2.316 2279 2.064 2.360 1232 3.280 1232 12Y
5Y 2.380 2.80 2.357 2330 2121 2.420 1217 3410 1217 15Y
7Y 2.526 220 2498 2458 2.287 2526 1.270 3.590 1.270 20Y
10Y 2.587 1.70 2.553 2510 2.377 2587 1.355 3.750 1.355
20Y 2,527 2.10 2.507 2464 2.382 2.553 1430 3.943 1430 BRS

Lv. HYy| Lv. HYd| Al i |
91d CD 141 1.00 KTB 107.83 -0.07 107.86 107.86 107.81 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL 1.23 0.00 | kB | 12094 -0.16 120.84 | 121.00 | 120.62 7-|a|1od§ 67 2 -3 70 127 123 115 48 106
2 o | 21,940 of gl | -1637 23,577 39,423 42,715 34,081 15,415 34,670
(1-2Y §9t 3-10Y =1, 258 A|7tH7}

Tenor | Lv. | FYHl | SMA | 20MA | GOMA | I¥Max | 1VMin | 3YMax | 3V Min
1y -3.50 0.75 -4.05 -5.79 0.06 9.00 -17.75 11.50 -17.75 IRS7} 2AYM S0 PESHM AHAOIZ. 2AYMS0| 7 S}2SHHA A|ZHH=0|, 0|0 Y& HHo} RS 22| & AE AEES 7L}
1.5Y -12.25 0.45 -12.53 -10.37 -5.68 240 -19.10 8.75 -19.10 IRS 5|2 T7I0|A QE7} LIQDIA Z20 2 Opzt.
2y -16.50 -1.05 -1473 -12.31 -8.59 -1.35 -25.15 9.00 -25.15
e e e e T
5Y -21.50 -1.05 -21.44 -21.85 -18.31 -2.25 -27.25 455 -27.25
7Y -32.10 -0.45 -31.74 -30.51 -29.96 -7.50 -37.65 -3.75 -37.65
10Y -32.70 -0.20 -3222 -30.54 -32.02 -12.95 -38.70 -6.25 -38.70
20Y -22.70 -0.60 -23.55 -21.34 -27.20 -14.75 -48.50 -1.45 -48.50




