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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 1.6200 1.25 1.6095 1.5840 1.5061 1.6200 1.2875 2.7200 1.2875 -25,50 -2.50 1y 15500 -1.00 1.6200 0.7650 1%2Y 550 0.50
oM 17175 1.25 1.7095 1.6923 1.5853 1.7250 1.2500 2.7300 1.2500 -31.25 -2.75 1.5Y 1.5850 -0.50 1.6600 0.8950 2*3Y 5.50 0.50
1y 1.8050 1.50 1.7955 1.7825 1.6581 1.8200 1.2200 2.7675 1.2200 -35.75 -2.50 2y 1.6050 -0.50 1.6950 0.7950 2*5Y 12.50 0.50
1.5V 1.8975 225 1.8860 1.8869 1.7459 1.9300 1.1900 2.8475 1.1900 -38.50 -1.75 3y 1.6600 0.00 1.7550 0.7350 3*4Y 3.50 0.00
2Y 1.9625 2.00 1.9550 1.9659 1.8109 20175 1.1675 2.9225 1.1675 -40.50 -1.75 4y 1.6950 0.00 1.8000 0.6900 3*5Y 7.00 0.00
3y 2.0450 1.75 2.0420 2.0554 1.8960 21075 1.1550 3.0650 1.1550 -40.50 -1.75 5Y 1.7300 0.00 1.8500 0.6600 4*5Y 3.50 0.00
4y 2.1000 1.75 2.0985 21125 1.9502 2.1600 1.1575 3.1875 1.1575 -40.00 -1.75 7Y 1.7700 0.00 1.8950 0.6550 5*7Y 4.00 0.00
5Y 2.1350 1.75 21345 2.1466 1.9878 2.1900 1.1575 3.3050 1.1575 -34.25 -1.75 10Y 1.8850 0.00 2.0150 0.6300 5*10Y 15.50 0.00
7Y 2.1700 1.75 21710 21858 20338 2.2300 1.1675 34625 1.1675
10Y 2.2275 1.75 22270 22385 2.0995 2.2850 12125 3.6250 1.2125 u.S. TREASURY (3t2 Y 7| M YH|)
12Y 2.2650 1.75 2.2655 22711 21316 2.3200 1.2150 3.6575 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 2.2700 1.75 2.2705 22767 2.1406 23275 1.2150 3.6675 1.2150 2y 1.7443 0.0135 1.7308 1.7308 1.7797 1.7797 0.5600 1.7797 0.2800
20Y 2.2675 2.00 2.2660 22778 21481 2.3250 1.2150 3.8075 1.2150 10Y 23436 0.0249 23187 23187 2.3568 2.6060 1.3600 3.0300 1.3600

6*9M 9.75 0.00 10.00 10.83 7.91 12.50 -4.50 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha

9*12M 8.75 0.25 8.60 9.03 7.28 10.50 -3.00 10.50 -4.25 Tenor Lv. HYH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min

1*2Y 15.75 0.50 15.95 18.34 15.28 2075 -5.50 2075 -5.50 2y -36.77 -0.35 -36.42 -38.42 -34.03 10.19 -70.50 10.19 -264.00
2*3Y 8.25 -0.25 8.70 8.95 8.51 11.00 -1.75 15.00 -1.75 10Y -19.64 0.69 -2033 -2213 -18.82 4740 -24.46 4740 -100.00
2*4Y 13.75 -0.25 14.35 14.66 13.93 18.00 -1.75 28.25 -1.75
2*5Y 17.25 -0.25 17.95 18.08 17.69 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 5.50 0.00 5.65 571 542 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 26.50 -0.25 26.75 27.25 28.50 41.50 2.75 7025 2.75
3*5Y 9.00 0.00 9.25 9.12 9.18 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 42.80 0.10 4270 42.50 4250 68.70 11.80 90.00 11.80
4*5Y 3.50 0.00 3.60 341 3.76 6.25 -0.25 1175 -0.25 UST 2*10Y| 59.93 114 58.79 58.79 57.71 135.50 41.06 264.00 41.06
5*7Y 3.50 0.00 3.65 3.91 4.60 10.50 0.25 16.25 0.25

5410V | 925 0.0 925 919 1118 2225 375 3225 375

7*10Y 5.75 0.00 5.60 5.28 6.58 12.75 3.00 16.75 3.00 IRS

10*12Y 3.75 0.00 3.85 3.26 3.21 425 -0.25 7.75 -0.25 06M |60.75 DD

10*15Y 425 0.00 435 3.82 410 5.50 -0.75 15.00 -0.75 09mM [705 Tenor

10*20Y 4.00 0.25 3.90 3.93 485 8.75 -11.00 31.00 -11.00 oy |79

15V [875
BOND 02Y [94.25 945 96.25 1*2y/15.25

Tenor Lv. HYUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 9*12m/8.5
1y 1.853 220 1.832 1.829 1.666 1.885 1.237 2.720 1.237 04y 6*9m/9.75
1.5V 2.031 2.00 2,015 2013 1.815 2037 1.232 2.820 1.232 05y [1275 135
2y 2112 1.70 2.110 2115 1.910 2.165 1.225 2920 1.225 07Y SPRD
3y 2167 2.70 2157 2157 1.972 2206 1.200 3.050 1.200 10Y
4y 2314 2.20 2312 2324 2.130 2.360 1232 3.280 1232 12y
5Y 2.350 2.30 2.351 2369 2.179 2.420 1217 3.410 1217 15Y
7Y 2.487 2.00 2.486 2501 2.339 2552 1.270 3.590 1.270 20Y
10Y 2.540 1.80 2.538 2551 2.420 2607 1.355 3.750 1.355
20Y 2.540 0.80 2.544 2529 2411 2572 1430 3.943 1430 BRS

Lv. HYy| Lv. HYd| Al a |
91d CD 1.50 1.00 KTB 107.95 -0.10 108.02 108.06 107.95 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 123 0.00 | kB | 12148 -0.20 12157 | 121.80 | 12148 Hepsg 73 14 59 86 9% 100 78 127
2 o | 32,220 92 | 12,025 20,195 24,100 33,455 32,204 26,208 39,585
(1-2Y £¢, 3-10Y 20,258 A|Z7tEH I}

Tenor | Lv. | FeHl | SMA | 20MA | GOMA | I¥Max | 1VMin | 3YMax | 3V Min
1y -4.80 -0.70 -3.61 -4.66 -0.77 9.00 -17.75 11.00 -17.75 IRSE FEIMOZ TR D42 HO|H A4 O E3 20| HEHW 2AYME0| 2 SOojA YR, IRSE 0|2 Y& Htys=
1.5Y -13.35 0.25 -1292 -12.57 -6.91 240 -19.10 8.75 -19.10 O 3% =3 0|2 BE SX0|0M EYs HEs NS
2y -14.95 0.30 -15.54 -14.89 -9.90 -1.35 -25.15 9.00 -25.15
e et e e L
5Y -21.50 -0.55 -21.67 -22.23 -19.16 -2.25 -27.25 455 -27.25
7Y -31.70 -0.25 -31.46 -31.48 -30.50 -7.50 -37.65 -3.75 -37.65
10Y -31.25 -0.05 -31.14 -31.26 -32.00 -12.95 -38.70 -6.25 -38.70
20Y -27.25 1.20 -27.76 -25.09 -26.33 -14.75 -48.50 -1.45 -48.50




