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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 1.6150 0.50 1.5970 1.5619 14877 1.6150 1.2875 2.7225 1.2875 -21,25 3.00 1Y 1A6050 3.50 1.6050 0.7650 1*2Y 7A50 1.00
M 1.7250 0.50 1.7075 1.6709 1.5615 1.7250 1.2500 2.7375 1.2500 -27.25 4.00 1.5Y 1.6450 4.50 1.6450 0.8950 2*3Y 6.00 -0.50
1Y 1.8175 0.50 1.7995 1.7643 1.6302 1.8200 1.2200 2.7675 1.2200 -32.25 3.75 2Y 1.6800 4.50 1.6800 0.7950 2*5Y 15.50 -1.00
1.5Y 1.9175 0.50 1.9065 1.8753 1.7155 1.9300 1.1900 2.8475 1.1900 -34.75 3.00 3Y 1.7400 4.00 1.7400 0.7350 3*4Y 4.50 -0.50
2Y 2.0025 0.75 1.9925 1.9560 1.7779 2.0175 1.1675 2.9225 1.1675 -35.75 1.75 4y 1.7850 3.50 1.7850 0.6900 3*5Y 9.50 -0.50
3Y 2.0875 1.00 2.0805 2.0476 1.8619 2.1075 1.1550 3.0650 1.1550 -33.50 2.00 5Y 1.8350 3.50 1.8350 0.6600 4*5Y 5.00 0.00
4Y 2.1425 1.75 2.1345 2.1051 1.9159 2.1600 1.1575 3.1875 1.1575 -32.25 1.25 7Y 1.8800 2.50 1.8800 0.6550 5*7Y 4.50 -1.00
5Y 2.1700 1.50 2.1655 2.1385 1.9543 2.1900 1.1575 3.3050 1.1575 -24.25 0.75 10Y 2.0150 2.00 2.0150 0.6300 5*10Y 18.00 -1.50
7Y 2.2025 1.25 2.2030 2.1780 2.0026 2.2300 1.1675 3.4625 1.1675
10Y 2.2575 1.25 2.2585 2.2286 2.0707 2.2850 1.2125 3.6250 1.2125 U.S. TREASURY (h= Y 7|&E HLH)
12Y 2.2950 1.50 2.2935 2.2583 2.1020 2.3200 1.2150 3.6575 1.2150 Tenor HYH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 2.3000 1.50 2.3002 2.2656 2.1120 2.3275 1.2150 3.6675 1.2150 2Y 1.7123 0.0289 1.6834 1.6913 1.6951 1.7169 0.5600 1.7169 0.2800
20Y 2.2950 1.50 2.2970 2.2716 2.1221 2.3250 1.2150 3.8075 1.2150 10Y 2.3762 0.0505 2.3257 2.3735 2.4055 2.6060 1.3600 3.0300 1.3600
6*9M 11.00 0.00 11.05 10.90 7.38 12.50 -4.50 12.50 -6.00 U.S. TREASURY - KTB (Bh= I 7|& HeH
9*12M 9.25 0.00 9.20 9.34 6.87 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 18.50 0.25 1930 19.18 1478 20.75 -5.50 20.75 -5.50 2Y -43.97 1.09 -45.06 -47.37 -44.99 10.19 -70.50 10.19 -264.00
2*3Y 8.50 0.25 8.80 9.16 840 11.00 -175 15.00 -175 10Y -19.88 4.25 -24.13 -23.35 -18.15 47.40 -24.46 47.40 -100.00
2*4Y 14.00 1.00 14.20 1491 13.80 18.00 -1.75 28.25 -1.75
2*5Y 16.75 0.75 17.30 18.25 17.64 21.25 -1.75 39.25 -1.75 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4y 5.50 0.75 540 5.75 540 7.75 -0.50 14.00 -0.50 IRS 2*10Y 25.50 0.50 25.00 26.75 28.00 41.50 2.75 70.25 2.75
3*5Y 8.25 0.50 8.50 9.09 9.25 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 4230 -1.00 43.30 44.20 44.20 68.70 11.80 90.00 11.80
4*5Y 2.75 -0.25 3.10 334 3.84 6.25 -0.25 1175 -0.25 UST 2*10Y| 66.39 2.16 64.23 68.22 71.04 135.50 41.06 264.00 41.06
5*7Y 3.25 -0.25 375 395 4.83 10.50 0.25 16.25 0.25
510v | 875 -025 930 9.1 1164 | 2225 375 3225 375
7*10Y 5.50 0.00 5.55 5.06 6.81 1275 3.00 16.75 3.00 IRS
10*12Y 3.75 0.25 3.50 2.96 313 4.25 -0.25 7.75 -0.25 06M 61.5 oDD
10*15Y 4.25 0.25 417 3.69 413 5.50 -0.75 15.00 -0.75 09M 72.25 o
10*20Y 3.75 0.25 3.85 430 5.14 8.75 -11.00 31.00 -11.00 01y 815 82
1.5Y 92 915 91
BOND 02y 99.5 99.25 00 99.5 99.25 3*10y/16.25
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 7.5 825 08 7.75 3*10y/16.5
1Y 1.826 1.00 1.816 1.821 1.631 1.885 1.237 2.720 1.237 04y 10*15y/04
1.5Y 2.026 1.10 2.017 1.990 1.775 2.037 1.232 2.820 1.232 05Y 9*12m/9.25
2Y 2152 1.80 2.144 2.092 1.868 2.165 1.225 2.920 1.225 7Y SPRD 2*3y/8.25
3Y 2.190 2.00 2.180 2.141 1931 2.206 1.200 3.050 1.200 10Y 24.5 2*7y/19
a4y 2.345 1.50 2.335 2314 2.085 2.360 1.232 3.280 1.232 12y
5Y 2387 1.20 2.382 2.364 2.140 2420 1.217 3410 1.217 15Y
7Y 2.521 0.90 2.523 2489 2.304 2.552 1.270 3.590 1.270 20Y
10Y 2.575 0.80 2.581 2.536 2.391 2.607 1355 3.750 1355
20Y 2.572 1.20 2.547 2490 2.391 2.572 1430 3.943 1430 CRS
Lv. ]| Lv. | Al a |
91d CD 144 1.00 KTB 107.81 -0.07 107.90 107.92 107.81 TODAY KRX CCP HYH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL 1.22 -1.00 | kB | 121.09 -0.11 12130 | 12138 | 121.09 Hauod% 127 A 25 152 120 67 70 127 123
= off ‘ 39,585 Al ‘ -6,204 45,789 49,217 21,940 23,577 39,423 42,715
(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 -0.85 -0.50 -1.69 -5.63 -0.11 9.00 -17.75 11.25 -17.75 IRS 22|7} | 2E 2ZHO|M AZ M2 IRSE CD 22| 451} 7|F22| A4 MUo| w2t TH| 2 SA o= H|C|4sH £97|7} ot
1.5Y -10.85 -0.60 -11.09 -1143 -5.96 240 -19.10 8.75 -19.10 A LA HE EPEY 255 XA D YL
2Y -14.95 -1.05 -15.11 -13.62 -8.97 -1.35 -25.15 9.00 -25.15
5Y -21.70 0.30 -21.63 -22.56 -18.60 -2.25 -27.25 4.55 -27.25
7Y -31.85 0.35 -32.00 -31.06 -30.15 -7.50 -37.65 -3.75 -37.65
10Y -31.75 045 -32.27 -30.76 -32.04 -12.95 -38.70 -6.25 -38.70
20Y -27.70 0.30 -25.04 -21.87 -26.90 -14.75 -48.50 -145 -48.50




