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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 17375 0.75 1.7340 17314 17197 1.7575 1.3900 2.6625 1.2875 -57,50 -1.50 1y 12400 -1.50 1.6200 0.8050 1%2Y 2A50 -2.00
oM 1.7825 0.25 1.7860 17871 1.7860 1.8300 14100 26825 1.2500 -62.50 -2.50 1.5Y 1.2500 -3.00 1.6600 0.8600 2+3Y 5.50 -0.50
1y 1.8150 0.00 1.8265 1.8330 1.8356 1.9100 14350 2.7100 1.2200 -64.50 -2.00 2Y 1.2650 -3.50 1.6950 0.9250 2*5Y 15.50 -0.50
1.5Y 1.8750 -0.50 1.8925 1.9081 1.9170 2.0250 14700 2.7700 1.1900 -64.75 -2.25 3y 1.3200 -4.00 1.7550 0.9850 3*4Y 4.00 0.00
2y 1.9100 -1.50 1.9390 1.9620 1.9807 21150 1.5000 2.8275 1.1675 -65.50 -1.75 4y 1.3600 -4.00 1.8000 1.0700 3*5Y 10.00 0.00
3y 1.9675 -1.75 2.0030 2.0281 2.0608 22225 1.5550 2.9250 1.1550 -63.00 -1.50 5Y 1.4200 -4.00 1.8500 1.0800 4*5Y 6.00 0.00
4y 2.0150 -2.25 2.0555 20775 21173 2.2950 1.6050 3.0050 1.1575 -63.00 -1.00 7Y 1.4650 -4.00 1.8950 1.1050 5+7Y 450 0.00
5Y 2.0500 -2.50 2.0980 21173 21584 2.3400 1.6475 3.0775 1.1575 -50.00 0.00 10Y 1.6550 -4.00 2.0500 1.2200 5*10Y 2350 0.00
7Y 2.0950 -3.00 2.1475 21579 2.2039 23950 1.7050 3.1825 1.1675
10Y 2.1550 -4.00 22145 22208 22703 2.4850 1.7825 3.2975 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 21925 -4.00 2.2520 2.2601 23101 25225 1.8175 3.3400 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 2.2075 475 2.2730 2.2839 23360 2.5400 1.8250 3.3750 1.2150 2y 2.6042 -0.0451 2.6493 2.6697 2.6615 2.6856 1.1686 2.6856 0.3100
20Y 2.2100 -5.75 2.2835 2.2989 23618 2.5600 1.8250 3.4950 1.2150 10Y 28723 -0.0553 29276 2.9623 29716 31131 20387 3.1131 1.3600
6*9M 450 -0.50 5.20 5.58 6.63 12.50 1.00 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 3.25 -0.25 4.05 459 496 10.50 1.00 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
1*2Y 9.50 -1.50 11.25 12.90 14.51 23.00 575 23.00 -5.50 2y 61.42 -4.01 65.43 66.97 64.65 67.13 -5343 67.13 -245.00
2*3Y 575 -0.25 6.40 6.61 8.02 13.25 475 13.25 -1.75 10Y 37.63 343 41.06 40.73 4146 4319 -24.46 47.40 -91.80
2*4Y 10.50 -0.75 11.65 11.55 13.66 21.75 8.75 23.50 -1.75
2*5Y 14.00 -1.00 15.90 15.53 17.77 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 475 -0.50 5.25 494 5.64 8.50 3.25 11.25 -0.50 IRS 2*10Y | 24.50 -2.50 27.00 28.75 28.50 4250 19.50 62.75 2.75
3*5Y 8.25 -0.75 9.50 8.91 9.75 14.00 6.00 22.00 -0.50 KTB 2*10Y| 50.60 -1.60 52.20 55.50 54.20 68.70 35.80 82.90 11.80
4*5Y 3.50 -0.25 425 3.98 411 6.00 2.25 10.75 -0.25 UST 2*10Y| 26581 -1.02 27.83 29.26 31.01 121.00 23.86 233.00 23.86
5*7Y 450 -0.50 495 4.06 455 10.50 2.50 14.75 0.25
5410V | 1050 -150 1165 1035 1119 2025 725 3075 375
7*10Y 6.00 -1.00 6.70 6.29 6.64 11.75 425 16.75 3.00 IRS
10*12Y 3.75 0.00 3.75 3.94 3.98 450 2.00 7.75 -0.25 06M oDD
10*15Y 5.25 -0.75 5.85 6.31 6.58 6.75 2.25 15.00 -0.75 09M Tenor
10%20Y 5.50 -1.75 6.90 7.81 9.15 10.25 -2.00 31.00 -11.00 o1y [815
1.5Y
BOND 02y 15%2Y 45
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥ Max | 1Y Min | 3YMax | 3Y Min 03y |975/97.25 15%Y 155
1y 1.837 0.00 1.848 1.849 1.853 1.935 1.400 2.691 1.237 04Y 2*10Y 245
1.5Y 1931 -0.40 1.949 1.955 1978 2113 1517 2.750 1232 05Y [575/55 3*5Y 8.25
2y 1.990 -0.50 2.005 2,025 2.068 2.230 1577 2.807 1.225 07Y SPRD  [1020Y 05 /07
3y 2.040 -1.50 2.067 2.088 2139 2315 1617 2.888 1.200 10Y [16/185
4y 2.145 -1.60 2176 2.205 2.283 2.502 1755 3.070 1232 12Y
5Y 2.265 -2.20 2.306 2331 2397 2.602 1.805 3.185 1217 15y  [215
7Y 2.3% -2.10 2436 2457 2.524 2.728 2,024 3.307 1.270 20Y |225/22/215
10Y 2496 -2.10 2.538 2,551 2,615 2.815 2115 3.561 1355
20Y 2.460 -2.50 2,514 2.539 2.609 2792 2197 3.745 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.65 0.00 KTB 108.37 0.05 108.31 108.40 108.31 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL 147 -2.00 | kTB | 121.92 022 12170 | 122.04 | 12168 Hepdg 112 A -3 115 93 70 90 110 81
2 o | 33,740 9|2 | 7654 26,086 42,150 17,270 19,772 33,237 22,350
(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 -2.20 0.00 -2.17 -1.56 -1.74 9.00 -11.20 11.00 -17.75 Znk) 22|, 22Y oLM MBS0 &2 SRS 2O OIS AN, e Zey.
1.5Y -5.60 -0.10 -5.69 -4.70 -6.11 240 -15.60 7.00 -19.10 E{7| 2|215t0) 22ME QB SUO| HLto| HA|HM S2/2He S180| 22StD /St slg 2. O WHM B2 47| 2
2y -8.00 -1.00 -6.60 -6.35 -8.73 -1.35 -18.30 5.50 -25.15 AN Bith2 2L 7320 3 ot
3y -7.25 -0.25 -6.42 -5.99 -7.80 -245 -13.50 5.00 -19.50
4y -13.00 -0.65 -12.09 -12.78 -16.60 -8.50 -25.00 2.00 -30.35 o N N _
5Y 2150 030 2078 2135 2386 29,60 2725 455 2725 IRS, 1YO[ot 723 A 2sta F2f o2t 712 SeHE .
7Y -29.90 -0.90 -28.83 -29.95 -32.01 -21.90 -35.40 -3.75 -37.65 RE RS B7|7LE SHOR W7t Th4 ¥, 10, 20V Zefot 7| 72+ ofRetlat 2Z ot g
10Y -34.10 -1.90 -32.35 -33.04 -34.44 -24.25 -38.70 -8.20 -38.70
20Y -25.00 -3.25 -23.03 -23.96 -24.70 -14.75 -48.50 -145 -48.50 CRS, 22| 3}2 otz




