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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 1.6900 -1.50 1.7070 17311 1.7245 1.7550 1.3900 2.6625 1.2875 -79,50 -3.00 1y 10300 -450 1.6200 0.7650 1%2Y 950 1.50
oM 1.7650 -1.25 1.7790 1.8033 1.7883 1.8300 14100 26825 1.2500 -84.75 -1.75 1.5Y 1.0750 -3.50 1.6600 0.8100 2+3Y 2.50 0.50
1y 1.8250 -1.50 1.8410 1.8706 1.8498 1.9100 14350 2.7100 1.2200 -87.50 -0.75 2Y 1.1250 -3.00 1.6950 0.8650 2*5Y 9.00 0.50
1.5V 1.9225 -1.75 1.9420 1.9796 1.9537 2.0250 14625 2.7700 1.1900 -94.50 0.25 3y 1.1500 -2.50 1.7550 0.9550 3*4Y 3.00 0.00
2Y 2.0000 -2.25 2.0220 2.0610 2.0310 21150 14700 2.8275 1.1675 -98.25 0.50 4y 1.1800 -2.50 1.8000 1.0150 3*5Y 6.50 0.00
3y 2.0950 -2.75 21225 21639 21318 22225 1.5050 2.9250 1.1550 -99.75 0.25 5Y 1.2150 -2.50 1.8500 1.0350 4*5Y 3.50 0.00
4y 21625 -3.00 2.1905 22330 21973 2.2950 1.5625 3.0150 1.1575 -91.00 0.25 7Y 1.3550 -3.00 1.8950 1.0400 5+7Y 14.00 -0.50
5Y 22125 -2.75 2.2365 22791 22414 2.3400 1.6125 3.0950 1.1575 -72.25 0.75 10Y 1.6100 -3.00 2.0500 1.0500 5*10Y 39.50 -0.50
7Y 2.2650 -3.25 2.2940 23318 2.2910 23950 1.6825 3.2350 1.1675
10Y 2.3325 -3.75 2.3680 24019 23601 2.4850 1.7725 33775 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 23725 -3.75 2.4080 24433 24038 25225 1.8000 34125 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 2.3975 -3.75 24330 24654 24245 2.5400 1.7900 34375 1.2150 2y 2.3274 -0.1566 2.4840 2.4840 2.5201 25892 1.1410 25892 0.3000
20Y 2.4275 -3.75 2.4650 24924 24473 2.5600 1.7000 3.5725 1.2150 10Y 2.7765 -0.1521 2.9286 2.9286 2.9770 31131 20387 31131 1.3600
6*9M 7.50 0.25 7.20 7.21 6.38 12.50 -1.00 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 6.00 -0.25 6.20 6.74 6.15 10.50 -0.50 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 17.50 -0.75 18.10 19.04 18.12 23.00 1.00 23.00 -5.50 2y 2224 -14.66 36.90 36.90 4131 4226 -5343 4226 -251.80
2*3Y 9.50 -0.50 10.05 10.29 10.08 13.25 3.50 13.25 -1.75 10Y 8.95 -11.71 20.66 20.86 25.70 47.40 -24.46 47.40 -98.50
2*4Y 16.25 -0.75 16.85 17.20 16.63 21.75 8.75 23.50 -1.75
2*5Y 21.25 -0.50 21.45 21.81 21.05 27.25 11.75 34.00 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
3*4Y 6.75 -0.25 6.80 6.91 6.55 8.50 3.25 11.25 -0.50 IRS 2*10Y | 33.25 -1.50 34.75 35.00 35.25 4250 19.50 62.75 2.75
3*5Y 1175 0.00 11.40 11.53 10.97 14.00 6.00 22.00 -0.50 KTB 2*10Y| 5820 -2.50 60.70 60.50 61.30 68.70 35.80 82.90 11.80
4*5Y 5.00 0.25 4.60 461 442 6.25 2.25 10.75 -0.25 UST 2*10Y| 4491 0.45 44.46 44.46 45.69 133.70 41.06 243.00 41.06
5*7Y 5.25 -0.50 575 5.26 495 10.50 2.50 14.75 0.25
5410V | 1200 -1.00 1315 1228 1187 2025 725 3075 375
7*10Y 6.75 -0.50 7.40 7.01 6.91 11.75 425 16.75 3.00 IRS
10*12Y 4.00 0.00 4.00 414 437 450 175 7.75 -0.25 06M oD
10*15Y 6.50 0.00 6.50 6.35 6.44 6.50 175 15.00 -0.75 09M [76.75 Tenor
10%20Y 9.50 0.00 9.70 9.05 8.73 10.00 -11.00 31.00 -11.00 o1y
1.5Y
BOND 02y |05 3*5y 115
Tenor Lv. | 5MA 20MA 60MA 1¥ Max | 1Y Min | 3YMax | 3Y Min 03y [1125/115 47Y 1025
1y 1.859 -0.70 1.855 1.866 1.876 1.935 1.400 2.691 1.237 04Y 5%6Y 03
1.5Y 1987 -1.20 2.001 2.046 2.035 2113 1517 2.750 1232 05Y |2125/215/22/2225/225 5¢10Y 12
2y 2.105 -1.00 2116 2.162 2147 2.230 1.560 2.818 1.225 07Y SPRD [7*8Y 225
3y 2187 -1.50 2.201 2.254 2.233 2315 1.600 2913 1.200 10Y
4y 2.369 -1.60 2.383 2432 2410 2.502 1722 3.165 1.232 12Y
5Y 2480 -1.50 2489 2,535 2485 2.602 1.770 3.230 1217 15Y
7Y 2.590 -2.80 2613 2.658 2,610 2.728 1.965 3418 1.270 20Y
10Y 2,687 -3.50 2718 2.761 2.704 2.815 2,047 3615 1355
20Y 2.707 -1.50 2727 2.758 2.707 2792 2.110 3.840 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.65 0.00 KTB 107.90 0.05 107.89 107.90 107.86 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ calL 1.45 0.00 | kTB | 12015 0.40 119.93 | 12015 | 119.87 Hepsg 1014 24 77 76 133 74 68 68
2 o | 50,708 92l 22,865 27,843 24,820 51,770 27,050 22,360 22,360
(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 -3.40 -0.80 -1.44 0.42 -2.67 9.00 -11.20 11.00 -17.75 2% 22|, SA|R HE XS o|Sa|of 2 22| 2SOz LYK OHEIRHAL 297 A LN 2k 22| hak
1.5Y -6.45 -0.55 -5.86 -6.63 -8.15 240 -15.60 7.00 -19.10
2y -10.50 -1.25 -9.38 -10.08 -11.59 -1.35 -18.30 5.50 -25.15 IRS, Q215 OHRXFAL M5 20170 22| 512 HE By,
3y -9.20 -1.25 -7.87 -9.04 -10.11 475 -13.50 5.00 -19.50 HE U o o9
4y -20.65 -140 -19.27 -19.90 -21.27 -8.50 -25.00 2.00 -30.35 e T
5Y -26.75 -1.25 -25.25 -25.63 -24.33 -9.60 -27.25 455 -27.25
7Y -32.50 045 -31.86 -32.61 -31.94 -21.90 -35.40 -3.75 -37.65 CRS, REY HE2|230f FX E7t 3 s21% Sgs ¢on 32| ot ot
10Y -35.45 -0.25 -34.98 -35.92 -34.34 -23.70 -38.70 -8.20 -38.70
20Y -27.95 -2.25 -26.16 -26.61 -25.93 -14.75 -48.50 -1.45 -48.50




