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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 1.7275 1.00 1.7205 17284 17226 1.7575 1.3900 2.6550 1.2875 -54,25 175 1y 12400 -1.00 1.6200 0.8050 1%2Y 1Aoo 0.00
oM 1.7625 -1.50 1.7725 17774 17831 1.8300 14100 26675 1.2500 -57.25 3.00 1.5Y 1.2450 -1.00 1.6600 0.8600 2*3Y 2.50 -1.00
1y 1.7825 -2.75 1.7995 1.8075 1.8245 1.9100 14350 2.6800 1.2200 -59.00 425 2y 1.2500 -1.00 1.6950 0.9250 2*5Y 11.00 -1.00
1.5Y 1.8175 -4.00 1.8430 1.8603 1.8938 2.0250 14700 2.7300 1.1900 -60.50 3.75 3y 1.2750 -2.00 1.7550 0.9850 3*4Y 3.50 0.00
2y 1.8400 -5.25 1.8725 1.8961 1.9454 21150 1.5000 2.7800 1.1675 -61.00 3.50 4y 1.3100 -2.00 1.8000 1.0700 3*5Y 8.50 0.00
3y 1.8800 -5.75 1.9130 1.9459 20117 22225 1.5550 2.8650 1.1550 -59.50 3.50 5Y 1.3600 -2.00 1.8500 1.0800 4*5Y 5.00 0.00
4y 1.9200 -5.50 1.9510 1.9889 2.0609 2.2950 1.6050 2.9400 1.1575 -60.50 3.75 7Y 1.3900 -2.00 1.8950 1.1050 5*7Y 3.00 0.00
5Y 1.9550 -5.50 1.9860 2.0256 20987 2.3400 1.6475 3.0025 1.1575 -48.50 3.50 10Y 1.5750 -2.00 2.0500 1.2200 5*10Y 21.50 0.00
7Y 1.9950 -5.75 20275 2.0700 2.1409 23950 1.7050 3.1050 1.1675
10Y 2.0600 -5.50 2.0900 21338 2.2050 2.4850 1.7825 3.2225 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 2.0975 -5.50 21275 21713 22442 25225 1.8175 3.2675 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 2.1075 -5.50 2.1405 21875 22672 2.5400 1.8250 3.3075 1.2150 2y 2.6330 -0.0243 2.6573 2.6734 2.6692 2.6856 1.1686 2.6856 0.3100
20Y 21175 -5.50 2.1505 2.1953 2.2868 2.5600 1.8250 3.4275 1.2150 10Y 28613 0.0045 2.8568 2.8858 2.8795 31131 20387 3.1131 1.3600
6*9M 3.50 -2.50 5.20 4.90 6.05 12.50 1.50 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 2.00 -1.25 2.70 3.01 414 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 575 -2.50 7.30 8.86 12.09 23.00 575 23.00 -5.50 2y 76.30 427 72.03 76.34 75.92 76.34 -5343 76.34 -245.00
2*3Y 4.00 -0.50 4.05 498 6.63 13.25 3.50 13.25 -1.75 10Y 55.13 5.95 4918 52.08 52.25 55.13 -24.46 55.13 -89.70
2*4Y 8.00 -0.25 7.85 9.28 11.55 21.75 7.00 23.50 -1.75
2*5Y 11.50 -0.25 1135 12.95 15.33 27.25 10.50 34,00 -1.75 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y 4.00 0.25 3.80 430 492 8.50 3.25 11.25 -0.50 IRS 2*10Y | 22.00 -0.25 22.25 22.50 21.00 4250 19.50 62.75 2.75
3*5Y 7.50 0.25 7.30 7.98 8.70 14.00 6.00 22.00 -0.50 KTB 2*10Y| 44.00 1.20 42.80 4550 4470 68.70 35.80 82.90 11.80
4*5Y 3.50 0.00 3.50 3.68 3.78 6.00 2.25 10.75 -0.25 UST 2*10Y| 22583 2.88 19.95 21.24 21.03 109.26 1851 226.00 1851
5*7Y 4.00 -0.25 415 4.44 423 8.75 2.50 14.75 0.25
5410V | 1050 0.0 1040 1081 1063 2025 725 3075 375
7*10Y 6.50 0.25 6.25 6.37 6.41 11.75 425 16.75 3.00 IRS
10*12Y 3.75 0.00 3.75 375 3.92 450 2.50 7.75 -0.25 06M |745/75/755/76/735 COE
10*15Y 475 0.00 5.05 5.38 6.22 6.75 2.50 15.00 -0.75 09M Tenor
10%20Y 575 0.00 6.05 6.15 8.18 10.25 3.00 31.00 -11.00 01y [80
1.5Y
02y [8725/875/855 6"1am 725775
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03Y |92/90.25/90/ 8825 15%3Y 7.75
1y 1779 -5.20 1.800 1.820 1.843 1.935 1.400 2673 1.237 04y 7*9Y 425
1.5Y 1.838 -5.60 1.863 1.902 1.950 2113 1517 2.725 1232 05Y  |99.25/995 2*3Y 45
2y 1.870 -6.70 1.907 1.957 2,022 2.230 1577 2.785 1.225 07Y SPRD
3y 1910 -8.00 1957 2.006 2.084 2315 1617 2.855 1.200 10Y
4y 2.000 -8.10 2.054 2.106 2.206 2.502 1.760 3.007 1232 12Y
5Y 2102 -7.50 2.159 2223 2322 2.602 1.830 3.127 1217 15Y
7Y 2.236 -6.30 2.282 2.348 2.449 2.728 2,024 3.240 1.270 20Y
10Y 2310 -5.50 2352 2.440 2.535 2.815 2115 3.467 1.355 1y 24
20Y 2.270 -5.40 2315 2407 2.521 2792 2197 3.668 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.65 0.00 KTB 108.91 0.24 108.68 108.91 108.63 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 158 6.00 | LkTB | 123.85 0.59 12330 | 123.85 | 123.25 Hepsig 146 74 -3 149 133 89 79 77 93
2 o | 63,450 92l | 14170 49,280 39,684 29,060 19,360 20,440 32,685
(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 0.35 245 -0.07 -1.29 -1.89 9.00 -11.20 11.00 -17.75 ER s
1.5y -2.05 160 -2.00 -4.22 -5.59 240 -15.60 7.00 -19.10 8Y =2 F ST o|F AU 7|EF2| A4 ofRof it 5|Q| 20| T 7ML D= ZX|Mo| 2HOYT EHBIHAM Al
2y -3.00 145 -3.43 -6.07 -7.70 -1.35 -18.30 5.50 -25.15 X 2NE SEAZ.
3y -3.00 2.25 -4.38 -6.00 -7.19 -3.00 -13.50 5.00 -19.50
4y -8.00 2.60 -10.26 -11.75 -14.54 -8.00 -25.00 2.00 -30.35 IR 228t
5Y -14.70 2.00 -17.26 -19.77 -22.32 -1345 -27.25 455 -27.25
7Y -24.10 0.55 -25.45 -27.81 -30.79 -24.10 -35.40 -3.75 -37.65 Kb AHE 1 0|8} CH7|7Z+0] TAIMI 20 HIC|4| 3t OLE 2EQ0AM SZ ZXO| LD, A20|710| 8t WO 2 Y& X|X 22|
10Y -25.00 0.00 -26.20 -30.59 -33.04 -25.00 -38.70 -8.20 -38.70 b 2AXOZ WX|7| AR F O, O ZX|EO] 2BUZ M EL ZM= AL HoiE.
20Y -15.25 -0.10 -1647 -21.13 -23.40 -14.75 -48.50 -145 -48.50




