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Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 1.8800 -0.75 1.8850 1.8620 1.8721 19125 14675 2.1175 1.2875 -53,50 1.50 1Y 13250 0.50 1.6200 0.9950 1%2Y -17Aoo 0.50
oM 1.8725 -1.00 1.8800 1.8545 1.8623 19125 1.5325 2.1050 1.2500 -59.50 1.50 1.5Y 1.2400 0.50 1.6600 1.0250 2*3Y -2.50 0.50
1Y 1.8600 -1.00 1.8665 1.8394 1.8478 1.9200 1.6000 2.0925 1.2200 -65.00 2.00 2y 1.1550 1.00 1.6950 1.0450 2*5Y -8.00 0.50
1.5Y 1.8350 -1.00 1.8395 1.8165 1.8299 2.0250 1.6875 2.1125 1.1900 -64.25 2.75 3y 1.1300 1.50 1.7550 1.1100 3*4Y -2.50 0.00
2y 1.8050 -1.00 1.8095 1.7866 1.8046 2.1150 17325 2.1350 1.1675 -65.75 2.75 4y 1.1050 1.50 1.8000 1.0850 3*5Y -5.50 0.00
3y 17725 -1.25 17765 17570 17784 2.2225 1.6975 2.2225 1.1550 -68.25 2.75 5Y 1.0750 1.50 1.8500 1.0400 4*5Y -3.00 0.00
4y 17625 -1.25 1.7660 1.7484 17733 2.2950 1.6900 2.2950 1.1575 -60.25 3.00 7v 1.1550 1.50 1.8950 1.0950 5*7Y 8.00 0.00
5Y 1.7575 -1.25 1.7605 17443 17723 2.3400 1.6825 2.3450 1.1575 -50.75 2.75 10Y 1.2900 1.50 2.0500 1.2600 5*10Y 21.50 0.00
7v 1.7575 -1.50 17625 17528 1.7824 2.3950 1.7000 24525 1.1675
10Y 1.7975 -1.25 1.8030 1.7974 1.8300 2.4850 1.7525 2.5950 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.8250 -1.25 1.8290 1.8239 1.8546 2.5225 1.7750 2.6450 1.2150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.8350 -1.25 1.8390 1.8356 1.8658 2.5400 1.7950 2.7050 1.2150 2y 2.4920 -0.0117 2.5037 2.4912 2.5286 29773 14832 29773 0.4100
20Y 1.8250 -1.25 1.8275 1.8218 1.8389 2.5600 1.7500 2.8725 1.2150 10Y 2.6402 -0.0224 2.6626 2.6545 26977 3.2382 22778 3.2382 1.3600
6*9M -0.75 -0.25 -0.50 -0.75 -0.98 12.50 -2.25 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F H
9*12M -1.25 0.00 -1.35 -1.51 -1.45 10.50 -3.00 10.50 -4.25 Tenor Lv. Y| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
1*2Y -5.50 0.00 -5.70 -5.28 -4.32 23.00 -6.75 23.00 -6.75 2y 65.50 -0.37 65.87 65.32 68.86 103.03 -53.43 103.03 -164.20
2*3Y -3.25 -0.25 -3.30 -2.96 -2.63 13.25 -4.25 13.25 -4.25 10Y 64.52 -0.24 64.76 65.25 68.27 98.82 -24.13 98.82 -63.50
2*4Y -4.25 -0.25 -4.35 -3.83 -3.13 21.75 -4.75 23.50 -4.75
2*5Y -4.75 -0.25 -4.90 -4.24 -3.23 27.25 -5.50 34.00 -5.50 Lv. My T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y -1.00 0.00 -1.05 -0.86 -0.50 8.50 -1.25 11.25 -1.25 IRS 2*10Y | -075 -0.25 -0.50 -1.00 0.00 4250 -1.00 62.75 -1.00
3*5Y -1.50 0.00 -1.60 -1.28 -0.60 14.00 -2.25 22.00 -2.25 KTB 2*10Y| 15.80 -1.20 17.00 16.40 17.50 63.50 8.50 82.90 8.50
4*5Y -0.50 0.00 -0.55 -0.41 -0.10 6.00 -1.00 10.75 -1.00 UST 2*10Y| 14.82 -1.07 15.89 1633 16.91 85.87 8.46 184.00 8.46
5*7Y 0.00 -0.25 0.20 0.85 1.01 7.25 0.00 14.75 0.00
5410V | 400 0.0 425 531 5.77 1625 400 3075 375
7*10Y 4.00 0.25 4.05 4.46 476 9.50 3.75 16.75 3.00 IRS
10*12Y 2.75 0.00 2.60 2.65 2.46 450 2.00 7.75 -0.25 06M oDD
10*15Y 3.75 0.00 3.60 3.83 3.58 6.75 2.00 13.00 -0.75 09M |88, 875,87 Tenor
10*20Y 2.75 0.00 2.45 244 0.89 10.25 -1.50 28.25 -11.00 01y
1.5Y
BOND 02y 805 2y*3y -3
Tenor Lv. HYUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y
1Y 1.842 -0.90 1.842 1.827 1.823 1.935 1570 2.130 1.237 04y [7625
1.5Y 1.850 -0.20 1.846 1.833 1.846 2.113 1724 2.145 1232 05y |7575
2y 1.837 -0.80 1.838 1.825 1.838 2.230 1.797 2.230 1.225 07Y SPRD
3y 1.808 -1.20 1.810 1.801 1.811 2315 1777 2315 1.200 10Y [79.75, 80
4y 1.872 -1.50 1.878 1.869 1.882 2,502 1.837 2,502 1232 12Y
5Y 1.878 -1.40 1.880 1.871 1.882 2,602 1.825 2.602 1217 15Y
7Y 1978 -1.70 1.984 1.975 1.975 2728 1913 2728 1.270 20Y
10Y 1.995 -2.00 2.004 1.990 1.991 2.815 1.923 2815 1.355 18m 23
20Y 2,062 -1.30 2.070 2.049 2014 2792 1910 3.015 1430 CRs |2y 15
PEEE‘ Lv. HYd| Lv. | Al a |
91d CD 1.89 0.00 KTB 109.22 0.05 109.20 109.23 109.18 TODAY KRX CCP Held| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 175 -2.00 | LkTB | 127.00 0.20 126.86 | 127.02 | 126.82 Hepsg 101 A 43 58 34 97 135 110 63
2 o 41,625 A2 26,866 14,759 17,735 26,350 47,406 39,386 17,309
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 1.80 -0.10 2.45 1.27 2.49 6.75 -11.20 9.00 -17.75 =K 22| &2t
1.5Y -1.50 -0.80 -0.67 -1.65 -1.64 040 -15.60 240 -19.10 OFA|OFES Al O|2 X|£ME0| ANE 2Ol FLF
2y -3.20 -0.20 -2.87 -3.81 -3.30 -0.25 -18.30 -0.25 -25.15
e EEEEE T T N T RS HL 4
5Y 12,05 015 11.95 1267 1092 320 27.25 455 27.25 S0 OREIERIZ OPAIOF F7HX|-2f ASOHO A0l ShEgia, 1S¢c CDYYO 2 FSUH HVIF2R 2uJt 28,
7v -22.05 0.20 -22.11 -22.22 -19.24 -7.85 -35.15 -4.70 -37.65
10y -19.75 0.75 -20.08 -19.23 -16.14 -7.50 -37.50 -7.50 -38.70 CRsE MEHH ¢35,
20Y -23.70 0.05 -24.23 -22.73 -17.49 175 -29.60 175 -48.50




