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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 1.6950 0.50 1.6995 1.6995 16758 1.7200 1.2925 2.6800 1.2875 -49,75 3.25 1y 13300 4.00 1.6200 0.7650 1%2Y 2A05 -9.95
oM 1.7600 0.75 1.7670 1.7700 1.7465 1.8025 1.2750 2.7075 1.2500 -56.50 275 1.5Y 1.3900 4,00 1.6600 0.9150 2°3Y 2.05 -7.46
1y 1.8275 0.75 1.8395 1.8456 1.8195 1.8850 1.2625 2.7450 1.2200 -59.75 2.00 2y 1.4500 4.00 1.6950 0.8850 2*5Y 2350 1.00
1.5Y 1.9550 1.25 1.9645 1.9606 19176 2.0050 1.2500 2.8100 1.1900 -62.50 2.00 3y 15550 5.00 1.7550 0.8550 34y 7.50 0.00
2y 2.0475 2.00 2.0565 20411 1.9876 2.1000 1.2325 2.8850 11675 -63.50 175 ay 16300 5.00 1.8000 0.8400 3*5Y 13.00 0.00
3y 2.1800 3.00 2.1780 2.1414 20718 2.2175 1.2250 3.0275 11550 -63.50 175 5Y 16850 5.00 1.8500 0.8350 4*5Y 550 0.00
4y 2.2650 3.25 2.2600 2.2046 21261 2.2950 1.2250 3.1450 11575 -60.75 0.50 7Y 1.7850 5.00 1.8950 0.8050 5+7Y 10.00 0.00
5Y 2.3200 3.25 23115 2.2469 2.1626 2.3400 1.2250 3.2400 11575 -54.75 -0.25 10Y 1.9250 5.00 2.0150 0.7900 5+10Y 24.00 0.00
7Y 2.3925 450 2.3705 2.2928 2.2008 23925 1.2350 3.3800 11675
10Y 24725 5.25 24425 23561 22579 24725 1.2675 3.5250 12125 U.S. TREASURY (o= HYY 7|&E HUH))
12Y 2.5100 525 24790 2.3966 2.2961 2.5100 12725 3.5600 1.2150 Tenor M| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 2.5275 525 24955 24116 23078 2.5275 12725 3.5825 1.2150 2y 2.0322 -0.1131 2.1453 2.1649 2.1486 2.1649 0.7300 2.1649 0.2800
20Y 2.5450 525 2.5130 24256 2.3110 2.5450 1.2625 37325 1.2150 10Y 2.7069 -0.1346 2.8415 27919 2.7054 2.8415 1.5300 3.0300 13600
6*9M 6.50 0.25 6.75 7.05 7.08 12.50 -2.50 12.50 -6.00 U.S. TREASURY - KTB (33 ¥ 7|F MYl
9*12M 6.75 0.00 7.25 7.56 7.30 10.50 -175 10.50 -4.25 Tenor Lv. HQUH| T-1 T-2 T-3 1Y Max | 1YMin | 3YMax | 3Y Min
12y 22.00 1.25 21.70 19.55 16.81 22.75 375 22.75 -5.50 2y -15.48 -13.81 -167 -1.01 -4.64 10.19 -70.50 10.19 -264.00
273Y 13.25 1.00 1215 10.03 842 13.25 075 14.25 -175 10Y -10.51 -19.46 8.95 349 -6.46 47.40 -24.46 47.40 -98.50
2*4Y 2175 1.25 20.35 16.35 13.85 21.75 075 27.75 -175
2*5Y 27.25 1.25 25.50 20.58 17.50 27.25 075 38.50 -175 Lv. Y| T-1 T-2 T-3 1Y Max | 1YMin | 3YMax | 3Y Min
3*4Y 8.50 0.25 8.20 6.32 543 8.50 0.00 14.00 -0.50 IRS 2*10Y | 42,50 3.25 39.25 38.25 37.00 42.50 3.50 68.25 275
3*5Y 14.00 0.25 1335 10.55 9.08 14.00 0.00 25.00 -0.50 KTB 2*10Y| 62.50 3.50 59.00 58.20 57.50 68.70 12.50 89.00 11.80
4*5Y 5.50 0.00 5.15 423 3.65 6.25 0.00 11.25 -0.25 UST 2+10Y| 67.47 215 69.62 62.70 55.68 135.50 41.06 264.00 41.06
5+7Y 7.25 1.25 5.90 459 3.83 10.50 0.75 15.25 0.25
5410 | 1525 200 1310 1093 953 2225 425 3075 375
7*10Y 8.00 0.75 7.20 6.34 571 1275 3.25 16.75 3.00 IRS
10*12Y 375 0.00 3.65 4.05 3.82 450 -0.25 7.75 -0.25 06M DD
10*15Y 5.50 0.00 530 555 4.99 6.00 075 15.00 -0.75 09M Tenor
10%20Y 7.25 0.00 7.05 6.95 530 7.50 -11.00 31.00 -11.00 o1y |83
15Y [95/96
BOND 02y [3.75/45 2*5Y  27.25
Tenor Lv. HQUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03y |165/18 3*10Y 2875
1y 1.849 150 1.845 1.831 1.833 1.885 1.297 2.720 1.237 04y 4*10Y 2025/ 205
1.5Y 2.030 2.10 2.029 2012 1.997 2.050 1302 2.820 1232 05y |31/3175 5<10Y 145
2y 2.187 2.50 2.190 2.146 2.104 2.230 1.295 2.920 1.225 07y |38 SPRD
3y 2.290 450 2273 2217 2.153 2.306 1.250 3.050 1.200 07 |4525
4y 2456 3.80 2455 2392 2312 2496 1310 3.280 1232 12Y
5Y 2.562 4.00 2.559 2484 2377 2.602 1.270 3410 1217 15Y
7Y 2.709 4.90 2.692 2612 2.505 2728 1357 3.563 1.270 20Y
10y 2812 6.00 2779 2677 2.561 2812 1424 3.750 1355
20Y 2757 5.50 2726 2614 2.524 2.757 1457 3.943 1430 @
Lv. H| Lv. HYd| Al i |
91d CD 1.65 0.00 KTB 107.47 -0.10 107.49 107.54 107.45 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL 1.50 0.00 | kB | 11873 -0.55 11879 | 119.07 | 118.69 Hepsig 130 7 -3 133 175 134 183 84 9%
2 o | 30,285 98 | -1105 31,390 66,829 35432 53,815 32,420 20,523
(1-2Y §9t 3-10Y =1, 258 A|7tH7}
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 215 -0.75 057 148 -1.32 9.00 -17.75 11.00 -17.75 20K 2a), MR AL 0] 2H22| ASTH 210 3092 QUAS obE HCh st
1.5Y -7.50 -0.85 -6.49 -5.09 797 240 -19.10 7.00 -19.10
2y -13.95 -0.50 -13.33 -10.52 -11.59 -1.35 -25.15 5.50 -25.15 OlaES HIO M Dol AFA e AR DLl
3y -11.00 -1.50 -9.52 7.55 -8.16 475 -19.50 8.75 -19.50 RS, 0] =M A& @of 32 o o 7= 2EES
5Y 0|3} Q2| Al, 6Y O|SHE| H|C|4|RE &,
4y -19.10 -0.55 -19.48 -18.74 -18.62 -5.95 -30.35 2.00 -30.35
5Y -24.20 -0.75 -24.79 -23.68 2142 -2.25 -27.25 455 -27.25
7Y -31.65 -0.40 -32.19 -31.89 -30.43 -9.90 -37.65 -3.75 -37.65 CRSE HCHE Ol 80| 32| ¢35 ot
10y -33.95 -0.75 -33.67 -32.04 -30.31 -12.95 -38.70 -6.50 -38.70
20Y -21.20 -0.25 2132 -18.81 -21.30 -14.75 -48.50 -145 -48.50




