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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 1.7375 0.25 1.7260 1.7285 1.7232 1.7575 1.3900 2.6550 1.2875 -51,25 2.50 1y 12850 3.00 1.6200 0.8050 1%2Y -1Aoo -1.50
oM 1.7775 0.25 1.7720 1.7760 1.7826 1.8300 14100 26675 1.2500 -56.00 1.75 1.5Y 1.2750 2.00 1.6600 0.8600 2+3Y 2.00 -0.50
1y 1.7975 0.50 1.7955 1.8033 1.8228 1.9100 14350 2.6800 1.2200 -58.25 1.25 2Y 1.2750 1.50 1.6950 0.9250 2*5Y 9.50 -1.00
1.5V 1.8350 0.25 1.8370 1.8530 1.8903 2.0250 14700 2.7300 1.1900 -60.25 0.75 3y 1.2950 1.00 1.7550 0.9850 3*4Y 3.00 0.00
2Y 1.8575 0.25 1.8640 1.8860 1.9401 21150 1.5000 2.7800 1.1675 -61.00 0.75 4y 1.3250 1.00 1.8000 1.0700 3*5Y 7.50 -0.50
3y 1.8975 0.25 1.9055 1.9330 2.0043 22225 1.5550 2.8650 1.1550 -60.00 0.25 5Y 1.3700 0.50 1.8500 1.0800 4*5Y 450 -0.50
4y 1.9350 0.25 1.9445 1.9743 2.0524 2.2950 1.6050 2.9400 1.1575 -61.50 0.50 7Y 1.4000 0.50 1.8950 1.1050 5+7Y 3.00 0.00
5Y 1.9700 0.25 1.9795 2.0098 2.0897 2.3400 1.6475 29975 1.1575 -50.00 0.00 10Y 1.5850 0.50 2.0500 1.2200 5*10Y 21.50 0.00
7Y 2.0150 0.00 20235 2.0538 21317 23950 1.7050 3.0975 1.1675
10Y 2.0850 0.50 2.0880 21175 2.1956 2.4850 1.7825 3.2075 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 2.1200 0.25 2.1250 21549 22346 25225 1.8175 3.2525 1.2150 Tenor HUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 21325 0.50 2.1365 2.1700 22571 2.5400 1.8250 3.2900 1.2150 2y 2.6574 0.0244 2.6330 2.6330 2.6573 2.6856 1.1686 2.6856 0.3100
20Y 2.1425 0.50 2.1465 21775 22761 2.5600 1.8250 3.4100 1.2150 10Y 2.8985 0.0372 2.8613 2.8613 2.8568 31131 20387 31131 1.3600
6*9M 4.00 0.00 4.60 475 5.94 12.50 1.50 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 2.00 0.25 235 2.73 4,02 10.50 1.00 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 6.00 -0.25 6.85 8.28 11.74 23.00 575 23.00 -5.50 2y 77.74 1.94 75.80 76.30 72.03 77.74 -5343 77.74 -245.00
2*3Y 4.00 0.00 415 470 6.42 13.25 3.50 13.25 -1.75 10Y 59.05 3.12 55.93 55.13 4918 59.05 -24.46 59.05 -89.70
2*4Y 7.75 0.00 8.05 8.83 11.23 21.75 7.00 23.50 -1.75
2*5Y 11.25 0.00 11.55 12.38 14.95 27.25 10.50 34.00 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
3*4Y 3.75 0.00 3.90 413 4.80 8.50 3.25 11.25 -0.50 IRS 2*10Y | 2275 0.25 22.50 22.00 22.25 4250 19.50 62.75 2.75
3*5Y 7.25 0.00 7.40 7.68 853 14.00 6.00 22.00 -0.50 KTB 2*10Y| 42.80 0.10 4270 44.00 42.80 68.70 35.80 82.90 11.80
4*5Y 3.50 0.00 3.50 3.55 3.73 6.00 2.25 10.75 -0.25 UST 2*10Y| 2411 1.28 22.83 22.83 19.95 108.99 1851 226.00 1851
5*7Y 450 -0.25 4.40 440 420 8.75 2.50 14.75 0.25
5410V | 1150 025 1085 1078 1059 2025 725 3075 375
7*10Y 7.00 0.50 6.45 6.37 6.39 11.75 425 16.75 3.00 IRS 11y 10/105
10*12Y 3.50 -0.25 3.70 374 3.90 450 2.50 7.75 -0.25 06M oDD
10*15Y 475 0.00 4.85 5.25 6.15 6.75 2.50 15.00 -0.75 09M [76.5/7675/77 Tenor
10*20Y 5.75 0.00 5.85 6.00 8.05 10.25 3.00 31.00 -11.00 01y [7875/795/8275
15Y |8275/8325
BOND 02y [85/86 9*12m 02
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y [% 2*3y 04
1y 1758 -1.30 1788 1811 1.840 1.935 1.400 2673 1.237 04y  [935 7*9y 5.25
1.5V 1.836 -0.60 1.855 1.890 1.944 2113 1517 2725 1.232 05V  [96.25 1012y 35
2y 1.880 0.50 1.894 1.943 2,015 2.230 1577 2.785 1.225 07Y SPRD
3y 1.920 -0.50 1.941 1.989 2074 2315 1617 2.855 1.200 10Y
4y 2,011 -0.40 2,034 2.088 2194 2.502 1.760 3.005 1232 12Y
5Y 2.107 0.20 2132 2.201 2.309 2.602 1.830 3.117 1217 15Y
7Y 2.236 0.40 2.260 2.326 2436 2.728 2,024 3.225 1.270 20Y
10Y 2.308 0.60 2.330 2414 2.522 2.815 2115 3451 1355
20Y 2.255 -0.50 2.287 2378 2.506 2792 2197 3.648 1430 BRS
Lv. HYy| Lv. HYd| Al i |
91d CD 1.65 0.00 KTB 108.88 0.00 108.89 108.96 108.86 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 151 -4.00 | kB | 12392 -0.02 123.98 124.15 123.90 Hefsg 1527 85 67 146 149 133 89 79
2 o | 62,618 22l | 41878 20,740 63,450 49,280 39,684 29,060 19,360
(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 3.95 1.80 0.75 -0.74 -1.77 9.00 -11.20 11.00 -17.75 MAZE BSH X,
1.5Y -0.10 0.85 -1.80 -3.66 -5.34 240 -15.60 7.00 -19.10 2+E SRS K| E7F A0 SKHE X2 ZME HO|H (AL SA|7} Q20 M2 PO HSHAM 02
2y -2.25 -0.25 -3.04 -5.66 -7.44 -1.35 -18.30 5.50 -25.15
3y -2.25 0.75 -3.55 -5.65 -6.95 -2.25 -13.50 5.00 -19.50 RSZ A2 A4 02
4y -7.60 0.65 -8.91 -11.38 -14.16 -7.60 -25.00 2.00 -30.35 g o e EIOIS i Oiq MO AE AAS DL = el wo|x| SrOx) Ot
5Y 1370 0.05 1521 19.12 21.93 1345 2725 455 2725 SV FoR guct SHYS BAlN B &5 JSOHH s T HAS HOIK Y24 Ot
7Y -2210 -0.40 -23.61 -27.18 -30.38 -21.70 -35.40 -3.75 -37.65
10Y -22.30 -0.10 -24.20 -29.65 -32.59 -22.20 -38.70 -8.20 -38.70 CRS= XA ZEQIETL QHYEBHM St &
20Y -11.25 1.00 -14.03 -20.01 -22.96 -11.25 -48.50 -1.45 -48.50




