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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 1.6925 0.25 1.6925 1.6513 1.5599 1.7000 1.2875 26925 1.2875 -48,25 -3.75 1y 13200 -3.50 1.6200 0.7650 1%2Y 5Aoo -0.50
oM 1.7475 0.25 1.7475 1.7254 1.6424 1.7500 1.2550 2.7275 1.2500 -53.25 -4.50 1.5Y 1.3500 -4.00 1.6600 0.9000 2*3Y 8.00 0.00
1y 1.8025 0.25 1.8025 1.7958 1.7187 1.8200 1.2300 2.7675 1.2200 -56.00 -4.50 2y 1.3700 -4.00 1.6950 0.8050 2*5Y 16.00 0.00
1.5V 1.8825 0.50 1.8815 1.8800 1.8113 1.9300 1.2050 2.8475 1.1900 -55.00 -4.25 3y 1.4500 -4.00 1.7550 0.7500 3*4Y 450 0.00
2Y 1.9300 0.50 1.9305 1.9403 1.8775 20175 1.1825 2.9225 1.1675 -54.75 -4.00 4y 1.4950 -4.00 1.8000 0.7000 3*5Y 8.00 0.00
3y 2.0000 0.25 2.0040 2.0205 1.9627 21075 1.1700 3.0650 1.1550 -54.75 -4.00 5Y 1.5300 -4.00 1.8500 0.6700 4*5Y 3.50 0.00
4y 2.0425 0.00 20515 2.0749 2.0169 2.1600 1.1675 3.1875 1.1575 -52.75 -4.00 7Y 1.5800 -4.00 1.8950 0.6700 5*7Y 5.00 0.00
5Y 20775 0.00 2.0870 21098 2.0535 2.1900 1.1675 3.3050 1.1575 -45.50 -2.75 10Y 1.7000 -3.50 2.0150 0.6400 5*10Y 17.00 0.50
7Y 2.1075 0.00 2.1200 2.1455 2.0956 2.2300 1.1725 34625 1.1675
10Y 2.1550 -0.75 21760 2.2028 2.1569 2.2850 12125 3.6250 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 21925 -0.75 22135 2.2405 21901 2.3200 1.2150 3.6575 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 2.2050 -0.50 22235 22473 2.1989 23275 1.2150 3.6675 1.2150 2y 1.7783 -0.0448 1.8231 1.8189 1.7985 1.8305 0.5900 1.8305 0.2800
20Y 2.2025 -0.50 2.2210 2.2440 2.2033 2.3250 1.2150 3.8075 1.2150 10Y 23433 -0.0643 24076 23923 23762 2.6060 1.3700 3.0300 1.3600
6*9M 5.50 0.00 5.50 741 8.25 12.50 -4.00 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 5.50 0.00 5.50 7.04 7.63 10.50 -2.50 10.50 -4.25 Tenor Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
1*2Y 1275 0.25 12.80 14.45 15.89 20.75 -5.25 20.75 -5.50 2y 2617 -4.78 -21.39 -22.81 -25.35 10.19 -70.50 10.19 -264.00
2*3Y 7.00 -0.25 7.35 8.03 8.51 11.00 -1.25 15.00 -1.75 10Y 1117 -6.43 -4.74 -8.77 -11.08 47.40 -24.46 47.40 -100.00
2*4Y 11.25 -0.50 12.10 13.46 13.93 18.00 -1.75 28.25 -1.75
2*5Y 14.75 -0.50 15.65 16.95 17.60 21.25 -1.75 39.25 -1.75 Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
3*4Y 425 -0.25 475 5.44 5.42 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 22.50 -1.25 23.75 24.75 25.75 4150 2.75 70.25 2.75
3*5Y 7.75 -0.25 8.30 8.93 9.09 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 4150 -0.30 41.80 4330 43.50 68.70 11.80 90.00 11.80
4*5Y 3.50 0.00 3.55 3.49 3.67 6.25 -0.25 11.75 -0.25 UST 2*10Y| 5650 -1.95 58.45 57.34 57.77 135.50 41.06 264.00 41.06
5*7Y 3.00 0.00 3.30 3.58 420 10.50 0.25 16.25 0.25
540V | 775 -075 890 930 1033 2225 375 3225 375
7*10Y 475 -0.75 5.60 573 6.13 12.75 3.00 16.75 3.00 IRS 6Y 875
10*12Y 3.75 0.00 3.75 378 3.32 425 -0.25 7.75 -0.25 06M  |69.25 COE
10*15Y 5.00 0.25 475 445 420 5.00 -0.75 15.00 -0.75 09M Tenor
10%20Y 475 0.25 450 413 4.65 7.50 -11.00 31.00 -11.00 01y [80
15Y [875, 8775
BOND 02y |93 15%2Y 45
Tenor Lv. FHdH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 99.5 5*10Y 8.0, 8.25
1y 1.818 0.30 1.825 1.832 1743 1.885 1.250 2.720 1.237 04y
1.5Y 1937 0.60 1.947 1.986 1.895 2037 1.240 2.820 1232 05Y |6.757.0,7.75
2y 2.040 0.30 2.046 2074 1.987 2.165 1.225 2.920 1.225 07Y SPRD
3y 2,075 0.00 2.085 2119 2.045 2.206 1.202 3.050 1.200 10y [1475 15
4y 2.207 -1.30 2.228 2.269 2.204 2.360 1232 3.280 1232 12Y
5Y 2.267 -1.30 2.285 2314 2.249 2.420 1217 3.410 1217 15Y
7Y 2.400 -0.30 2416 2.449 2397 2,552 1.270 3.590 1.270 20Y
10Y 2455 0.00 2472 2.506 2467 2.607 1355 3.750 1355
20Y 2.440 0.40 2447 2483 2442 2572 1430 3.943 1430 BRS
Lv. HYy| Lv. HYd| Al a |
91d CD 1.66 0.00 KTB 108.30 0.02 108.28 108.33 108.23 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ calL | 148 0.00 | kB | 12237 -0.03 12240 | 12259 | 12231 Hepsg 85 71 -12 97 31 66 80 91 81
2 o | 26,871 @ | 3784 23,087 7,700 26,050 24,915 27,018 12,326
(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 -1.55 -0.05 -2.27 -3.67 -2.40 9.00 -17.75 11.00 -17.75 Zax) 227t Bt R,
1.5y -5.45 -0.10 -6.55 -10.57 -8.39 240 -19.10 8.50 -19.10 20k 3HS2 MY CH| 0.1bp ALESH 2.078%, 1022 0.3bp LH 2! 2.453%0] OFA.
2y -11.00 0.20 -11.57 -13.34 -10.92 -1.35 -25.15 9.00 -25.15
3y -7.50 0.25 -8.10 -9.89 -8.19 475 -19.50 11.00 -19.50 FIE SlE mal oA e Eae L Ot
ay -1645 1.30 -17.65 -19.42 -18.72 -3.20 -30.35 3.25 -30.35 IXR; ;leil 12::%1;207 ;1 ;@Hii_or;*;l;“ QEHE|HFAIL 3y O[3} B4= E EA0f BISH iR HI=7} BO| &
5Y -18.95 1.30 -19.82 -20.44 -19.59 -2.25 -27.25 455 -27.25 =5 = = T = S
7Y -29.25 030 -29.58 -30.34 -30.19 7.50 -37.65 -3.75 -37.65 2. 53] 1V, 1.5Y, 2Y, 10Y0] 7|2&l& 2&. ¥ 01 28 SIS 4550 TUM HgEHK| 7HH 5Y 6Y & SE7| IF=2
10Y -30.00 -0.75 -29.64 -30.30 -30.98 -12.95 -38.70 -6.25 -38.70 BOo|2 &= 25
20Y -23.75 -0.90 -22.60 -23.89 -23.90 -14.75 -48.50 -1.45 -48.50




