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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 1.7800 2.25 1.7570 1.7788 17527 1.8075 1.4000 25725 1.2875 -46,25 -0.25 1y 13750 3.50 1.6200 0.8250 1%2Y -&oo 0.50
oM 1.8100 2.75 1.7795 1.8201 1.7983 1.8500 14325 2.5500 1.2500 -56.00 -0.75 1.5Y 13150 3.00 1.6600 0.8800 2*3Y -0.50 0.00
1y 1.8375 375 1.7980 1.8536 1.8290 1.9100 14650 2.5325 1.2200 -61.50 0.25 2y 1.2950 4.00 1.6950 0.9300 2*5Y 6.50 0.50
1.5Y 1.8750 375 1.8305 1.9014 1.8767 2.0250 15100 2.5350 1.1900 -66.50 -0.50 3y 1.2900 4.00 1.7550 0.9850 3*4Y 1.00 0.50
2y 1.9100 375 1.8600 1.9378 1.9093 2.1150 1.5400 2.5425 11675 -68.75 0.25 4y 13000 450 1.8000 1.0700 3*5Y 7.00 0.50
3y 1.9550 450 1.8970 1.9800 1.9536 2.2225 1.5950 2.5900 1.1550 -65.50 0.50 5Y 13600 450 1.8500 1.1200 4*5Y 6.00 0.00
4y 1.9875 425 1.9300 20173 1.9925 2.2950 1.6300 2.6625 11575 -62.25 1.00 7Y 14250 450 1.8950 11500 5+7Y 6.50 0.00
5Y 2.0150 4.00 1.9585 2.0490 20242 2.3400 1.6625 2.7250 11575 -49.75 0.75 10Y 16150 450 2.0500 1.2450 5+10Y 25.50 0.00
7Y 2.0475 3.50 1.9945 2.0848 20637 23950 1.7050 2.8325 1.1675
10Y 21125 375 2.0585 2.1494 2.1286 24850 17825 2.9750 12125 U.S. TREASURY (= AAY 7|F FH|)
12Y 2.1400 375 2.0860 2.1801 2.1646 25225 1.8175 3.0275 12150 Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 2.1425 375 2.0885 21838 21745 2.5400 1.8250 3.0725 1.2150 2y 2.9197 0.0772 2.8425 2.8588 2.8588 29197 1.2620 29197 0.3100
20Y 2.1475 375 2.0940 2.1868 2.1802 2.5600 1.8250 3.1925 1.2150 10Y 32136 0.0809 31327 3.1222 31222 3.2306 20387 3.2306 1.3600
6*9M 3.00 0.50 2.25 414 457 12.50 1.25 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 2.75 1.00 1.85 3.35 3.06 10.50 1.25 10.50 -4.25 Tenor Lv. H | T-1 T-2 T-3 1¥Max | 1YMin | 3YMax | 3Y Min
1*2Y 7.25 0.00 6.20 841 8.03 23.00 425 23.00 -5.50 2y 95.47 442 91.05 91.98 91.88 95.47 -5343 95.47 -210.20
2*3Y 450 0.75 3.70 423 443 13.25 3.25 13.25 -1.75 10Y 93.36 5.29 88.07 87.72 90.02 93.36 -24.46 93.36 -76.20
2*4Y 7.75 0.50 7.00 7.95 832 21.75 6.25 23.50 -1.75
2*5Y 10.50 025 9.85 1113 11.49 27.25 9.00 34,00 -1.75 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y 3.25 -0.25 3.30 373 3.89 8.50 3.00 11.25 -0.50 IRS 2*10Y | 20.25 0.00 20.25 20.25 19.50 4250 19.00 62.75 2.75
3*5Y 6.00 -0.50 6.15 6.90 7.05 14.00 575 22.00 -0.50 KTB 2*10Y| 3150 -0.50 32.00 30.60 28.20 63.50 26.60 82.90 11.80
4*5Y 2.75 -0.25 2.85 3.18 3.17 6.00 2.25 10.75 -0.25 UST 2*10Y| 2939 0.37 29.02 26.34 26.34 98.63 1851 209.00 1851
5*7Y 3.25 -0.50 3.60 3.58 3.95 7.75 2.50 14.75 0.25
5410V | 975 -0.25 10.00 1004 1044 1725 725 3075 375
7*10Y 6.50 0.25 6.40 6.46 6.49 9.75 425 16.75 3.00 IRS 6y 3.75
10*12Y 2.75 0.00 2.75 3.08 3.60 450 2.50 7.75 -0.25 06M |76.5/7825 GEE
10*15Y 3.00 0.00 3.00 3.44 459 6.75 2.50 15.00 -0.75 09M |[79/795 Tenor
10%20Y 3.50 0.00 3.55 374 5.16 10.25 3.00 31.00 -11.00 01y |81/81.25/835/8375
157 [875
02v_88/895/91 /9125 6om 55
Tenor Lv. HYUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03y [94/95/955/96 9*12m 175
1y 1.892 1.50 1.879 1.892 1.850 1.935 1.400 2518 1.237 04y 2*5y 105
1.5Y 1.929 1.30 1914 1.955 1918 2113 1523 2,535 1232 05Y [99/15/02 2*10y 2025
2y 1.965 3.30 1.934 1.986 1.957 2.230 1612 2.552 1.225 07y [05/55 SPRD [4*8y 08
3y 1.980 4.00 1.935 1.999 1.986 2315 1677 2.595 1.200 10Y [85/09/11/115
4y 2.080 4.00 2,023 2.106 2.100 2.502 1782 2767 1232 12Y
5Y 2115 3.50 2.059 2.150 2.164 2.602 1.847 2.830 1217 15Y
7Y 2211 3.20 2.160 2.250 2.276 2.728 2,024 2.996 1.270 20Y
10Y 2.280 2.80 2.232 2.320 2352 2.815 2115 3.148 1355 1y 375 / 15y 315 / 2y 315
20Y 2.227 3.10 2183 2.262 2.306 2792 2.128 3.327 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.70 0.00 KTB 108.60 -0.14 108.69 108.72 108.55 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ calL | 146 -5.00 | kB | 12413 -0.28 12423 | 12442 | 12377 Hepsg 99 7 1 98 112 169 134 165 149
2 o | 41,670 22l | 3955 37,715 32,865 61,663 40,263 62,515 53,245
(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 -5.45 2.25 -8.12 -3.81 -2.08 9.00 -11.20 11.00 -17.75 2% 28], 0| 29 28 3to| JHsMo| 28| 25
1.5Y -5.40 245 -8.37 -5.40 -4.10 240 -15.60 7.00 -19.10
2y -5.50 0.45 -7.40 -4.85 -4.75 -2.00 -18.30 5.50 -25.15 RS, E2T wol oz 27| AL
3y -2.50 0.50 -3.82 -1.92 -3.25 0.30 -13.50 4.80 -19.50 CUC Edm (=0l 0| Soisio] WolS & oiat
4y -9.25 0.25 -9.32 -8.88 -10.74 -6.70 -25.00 2.00 -30.35 = ee
5Y -10.00 0.50 -10.03 -10.10 -13.98 -7.95 -27.25 455 -27.25
7Y -16.35 030 -16.51 -1651 21.24 -13.95 -35.15 -4.70 -37.65 CRS, @ 72 32| &5
10Y -16.75 0.95 -17.33 -17.06 -2231 -14.20 -37.50 -8.20 -38.70
20Y -7.95 0.65 -8.90 -7.52 -12.55 -5.50 -39.25 -145 -48.50




