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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 1.8950 1.50 1.8930 1.8883 1.8142 1.9050 14125 23325 1.2875 -65,00 2.25 1y 12250 3.50 1.6200 0.8800 1%2Y -&oo -2.00
oM 1.8875 1.50 1.8820 1.8810 1.8377 1.9125 14550 23350 1.2500 -68.25 1.25 1.5Y 1.1650 2.00 1.6600 0.9050 2*3Y -0.50 -0.50
1y 1.8750 1.25 1.8700 18724 1.8536 1.9200 1.5000 23425 1.2200 -66.25 1.25 2Y 1.1450 1.50 1.6950 0.9200 2*5Y -3.50 -0.50
1.5Y 1.8475 0.75 1.8525 1.8633 1.8765 2.0250 1.5550 23775 1.1900 -63.75 0.75 3y 1.1400 1.00 1.7550 0.9850 3*4Y -1.00 0.00
2y 1.8075 0.25 1.8210 1.8459 1.8906 2.1150 1.6000 24200 1.1675 -64.00 0.75 4y 1.1300 1.00 1.8000 1.0700 3*5Y -3.00 0.00
3y 1.7775 0.25 1.7890 1.8240 1.9085 22225 1.6750 2.5200 1.1550 -65.50 1.00 5Y 1.1100 1.00 1.8500 1.0400 4*5Y -2.00 0.00
4y 1.7700 0.25 1.7830 1.8233 1.9309 2.2950 1.7250 2.6075 1.1575 -55.25 0.75 7Y 1.2200 1.00 1.8950 1.0950 5+7Y 11.00 0.00
5Y 1.7650 0.00 1.7785 1.8259 1.9506 2.3400 1.7400 2.6700 1.1575 -40.50 0.75 10Y 14100 1.00 2.0500 1.2600 5*10Y 30.00 0.00
7Y 1.7725 0.25 1.7845 1.8381 1.9774 23950 1.7475 27775 1.1675
10Y 1.8150 0.25 1.8295 1.8896 20375 2.4850 1.7950 2.9050 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 1.8375 0.50 1.8510 1.9124 2.0655 25225 1.8175 2.9575 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 1.8475 0.50 1.8595 1.9185 20707 2.5400 1.8250 3.0100 1.2150 2y 2.5724 -0.0561 2.6285 2.5614 2.6327 29773 1.2620 29773 0.3100
20Y 1.8050 0.25 1.8175 1.8956 2.0638 2.5600 1.7875 3.1300 1.2150 10Y 27714 -0.0359 2.8073 27413 27825 3.2382 20387 3.2382 1.3600
6*9M -0.75 0.00 -1.10 -0.72 2.35 12.50 -1.75 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M -1.25 -0.25 -1.20 -0.86 1.59 10.50 -2.50 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -6.75 -1.00 -4.90 -2.65 3.70 23.00 -6.75 23.00 -6.75 2y 72.04 571 77.75 69.44 76.77 103.03 -5343 103.03 -194.00
2*3Y -3.00 0.00 -3.20 -2.19 178 13.25 -4.25 13.25 -4.25 10Y 83.44 -3.59 87.03 7513 80.75 98.82 -24.46 98.82 -69.60
2*4Y -3.75 0.00 -3.80 -2.26 403 21.75 -4.75 23.50 -4.75
2*5Y -4.25 -0.25 -4.25 -2.00 6.00 27.25 -5.50 34,00 -5.50 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y -0.75 0.00 -0.60 -0.07 2.24 8.50 -0.75 11.25 -0.75 IRS 2*10Y | 075 0.00 0.75 2.00 1.00 4250 -0.25 62.75 -0.25
3*5Y -1.25 -0.25 -1.05 0.19 421 14.00 -1.25 22.00 -1.25 KTB 2*10Y| 850 -0.10 8.60 12.30 11.00 63.50 8.50 82.90 8.50
4*5Y -0.50 -0.25 -0.45 0.26 1.97 6.00 -0.75 10.75 -0.75 UST 2*10Y| 1990 2.02 17.88 17.99 14.98 9241 8.46 205.00 8.46
5*7Y 0.75 0.25 0.60 1.23 2.68 7.25 0.00 14.75 0.00
5*10Y 5.00 025 5.10 638 869 1625 4.00 3075 375
425 0.00 450 5.15 6.01 9.50 4.00 16.75 3.00 IRS 11y 8375
10*12Y 2.25 0.25 2.15 228 2.80 450 2.00 7.75 -0.25 06M (895 COE
10*15Y 3.25 0.25 3.00 2.89 3.33 6.75 2.00 15.00 -0.75 09M Tenor
10%20Y -1.00 0.00 -1.20 0.60 2.64 10.25 -1.50 31.00 -11.00 o1y
1.5Y
o2y [81/815 23y 3
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 78.25 7*15y 7.5
1y 1.835 0.00 1.826 1.844 1.873 1.935 1435 2.360 1.237 04y |77/7825 10*20y -0.75
1.5Y 1.859 0.20 1.860 1.880 1.923 2113 1585 2.405 1232 05Y |77.25/77.75
2y 1.852 0.10 1.853 1.867 1.936 2.230 1675 2.460 1.225 07Y SPRD
3y 1.810 0.30 1.821 1.830 1.928 2315 1737 2.540 1.200 10Y
4y 1.878 0.30 1.886 1.908 2,021 2.502 1.849 2.705 1232 12Y
5Y 1.876 1.10 1.878 1.901 2.040 2.602 1.825 2.765 1217 15Y
7Y 1.946 0.20 1.956 1.975 2.129 2.728 1.913 2,943 1.270 20Y
10Y 1937 0.00 1.955 2.006 2187 2.815 1.923 3.096 1355 2y 15/16
20Y 1.953 -0.30 1.956 1.979 2143 2792 1.910 3.265 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.92 0.00 KTB 109.24 -0.01 109.18 109.27 109.17 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 182 3.00 | kB | 127.59 0.04 12721 | 12759 | 12712 Hepsg 57 A 6 51 38 86 105 81 78
2 o | 14,805 22l | 9978 24,783 11,750 27,885 34,432 19,866 18,615
(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 4.00 1.25 436 2.84 -1.98 9.00 -11.20 9.00 -17.75 Zak) 22| sx0MY. AHE Zey.
1.5Y -1.15 0.55 -0.77 -1.68 -4.69 0.75 -15.60 3.75 -19.10 SIS M AlZISH 2AIMEL 0S| HES 3|2 2 Oz
2y -4.45 0.15 -3.24 -2.09 -4.51 -0.25 -18.30 1.80 -25.15
3y -3.25 -0.05 -3.20 -0.57 -1.91 2.55 -13.50 475 -19.50 C e .
4y -10.80 -0.05 -10.28 -843 -9.06 -4.50 -25.00 2.00 -30.35 I:.RS: EL:I Eﬁfﬂglgs Moo x o
5Y 1110 110 997 752 898 320 2725 455 2725 S22 A BME A7 H27H2 0 MtH oz Ae.
7Y -17.35 0.05 -17.15 -1371 -15.20 -7.85 -35.15 -4.70 -37.65
10Y -12.20 0.25 -12.51 -11.59 -14.94 -7.50 -37.50 -7.50 -38.70 CRSE G718 Ao 2 2 45 ot
20Y -14.80 0.55 -13.83 -8.37 -7.92 175 -34.95 175 -48.50




