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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 14475 0.75 14215 1.4001 1.5277 1.9125 1.3750 1.9125 1.2875 -79,00 -0.50 1y 05700 0.50 1.4550 0.3900 1%2Y -2450 0.00
oM 1.3975 0.75 1.3655 13311 1.4604 1.9125 1.2925 1.9125 1.2500 -84.75 -0.75 1.5Y 0.4500 0.50 1.3950 1.0400 2*3Y -10.00 0.00
1y 1.3600 1.00 1.3265 12771 14074 1.9200 1.2225 1.9200 1.2200 -91.50 -0.75 2Y 0.3250 0.50 1.3750 1.0900 2*5Y -14.00 0.00
1.5V 1.2975 1.25 1.2635 1.2010 1.3391 2.0250 1.1350 2.0250 1.1350 -9775 -0.75 3y 0.2250 0.50 14100 0.0450 3*4Y -2.00 0.00
2Y 1.2400 1.25 1.2090 1.1421 1.2844 21150 1.0700 21150 1.0700 -98.25 -1.00 4y 0.2050 0.50 1.4700 0.0350 3*5Y -4.00 0.00
3y 1.2025 1.25 1.1710 1.0949 1.2420 22225 1.0150 22225 1.0150 -9875 -1.00 5Y 0.1850 0.50 1.5300 0.0150 4*5Y -2.00 0.00
4y 1.1875 1.50 1.1560 1.0754 1.2239 2.2900 0.9875 2.2950 0.9875 -91.00 -1.25 7Y 0.2550 0.50 1.6600 0.0750 5+7Y 7.00 0.00
5Y 1.1725 1.50 1.1415 1.0628 1.2128 23350 0.9775 2.3400 0.9775 -76.00 -1.25 10Y 0.4300 0.50 1.8550 0.2550 5*10Y 24.50 0.00
7Y 1.1650 1.75 1.1340 1.0564 1.2094 23825 0.9725 2.3950 0.9725
10Y 1.1900 1.75 1.1590 1.0785 1.2391 2.4475 0.9925 2.4850 0.9925 u.S. TREASURY (3t2 Y 7| M YH|)
12Y 1.2100 1.75 1.1790 1.0984 1.2588 24875 1.0125 25225 1.0125 Tenor HMUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 1.1975 225 1.1620 1.0796 1.2483 25075 0.9925 2.5400 0.9925 2y o.oooo -1.5281 1.5281 1.4319 1.4600 29773 14319 29773 0.5400
20Y 1.1225 2.25 1.0870 1.0039 1.2008 2.5300 0.9125 2.5650 0.9125 10Y 0.0000 -1.5653 1.5653 1.4690 1.4607 3.2382 14607 3.2382 1.3600
6*9M -5.00 0.00 -5.60 -6.90 -6.73 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M -3.75 0.25 -3.90 -5.40 -5.30 8.00 -7.00 10.50 -7.00 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
1*2Y -12.00 0.25 -11.75 -13.50 -12.30 2050 -15.50 23.00 -15.50 2y -128.70 -153.81 2511 17.69 2130 103.03 -128.70 103.03 -128.70
2*3Y -3.75 0.00 -3.80 -4.73 -4.24 10.75 -5.50 13.25 -5.50 10Y -138.00 -158.03 20.03 13.40 14.07 98.82 -138.00 98.82 -138.00
2*4Y -5.25 0.25 -5.30 -6.68 -6.05 18.25 -8.25 2350 -8.25
2*5Y -6.75 0.25 -6.75 -7.94 -7.16 2325 -10.00 34.00 -10.00 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
3*4Y -1.50 0.25 -1.50 -1.95 -1.81 7.50 -3.25 11.25 -3.25 IRS 2*10Y | -5.00 0.50 -5.50 -5.00 -5.00 35.75 -9.50 6275 -9.50
3*5Y -3.00 0.25 -2.95 -3.21 -2.93 12.50 -5.25 22.00 -5.25 KTB 2*10Y| 9.30 0.50 8.80 8.00 7.30 63.50 410 82.90 410
4*5Y -1.50 0.00 -145 -1.26 -1.12 5.25 -2.25 10.75 -2.25 UST 2*10Y| 0.0 -3.72 3.72 371 0.07 54.43 -23.40 177.00 -23.40
5*7Y -0.75 0.25 -0.75 -0.64 -0.33 6.25 -1.75 14.75 -1.75
540Y | 175 025 L75 158 263 14.00 050 3075 050
7*10Y 2.50 0.00 2.50 221 2.97 7.75 175 16.75 175 IRS 6y 16.25
10*12Y 2.00 0.00 2.00 1.99 1.97 450 1.50 7.00 -0.25 06M  |45.75 /4475 COE
10*15Y 0.75 0.50 0.30 011 0.93 6.75 -0.25 12.50 -0.75 09M  [40.5/39.75 Tenor
10*20Y -6.75 0.50 -7.20 -7.46 -3.83 10.25 -8.00 24.25 -11.00 oy [37/36
1.5Y
BOND 02y |24 6*7y 00
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y [2025/205/21/2125
1y 1.274 1.30 1.245 1.186 1.339 1.918 1.136 1.935 1.136 04y [01¥ 20Y
1.5V 1.303 1.50 1272 1.190 1.340 2113 1122 2113 1122 05y [1825
2y 1.287 1.00 1.264 1.180 1.327 2212 1.089 2230 1.089 o7y |17 SPRD
3y 1.270 1.80 1.239 1118 1.286 2308 0.092 2315 0.092 0y |19
4y 1.328 1.30 1.298 1.214 1.348 2486 1.127 2.502 1.127 12Y
5Y 1.330 1.00 1.303 1.214 1342 2592 1122 2.602 1122 15Y
7Y 1.365 1.40 1.335 1.252 1401 2711 1.163 2728 1.163 20Y
10Y 1.380 1.50 1.349 1.262 1414 2.815 1.170 2.815 1.170 3y CCS 225
20Y 1.357 1.20 1332 1.255 1421 2.790 1.146 2792 1.146 BRS
Lv. HYy| Lv. HYd| Al a |
91d CD 1.54 1.00 KTB 110.84 -0.03 110.79 110.87 110.79 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
| cALL 0.00 -150.00 | LkTB | 133.59 -0.22 13341 | 133.68 | 13339 Hepsg 134 A 21 113 9% 103 118 92 68
2 o | 55,125 22l | 2170 52,955 29,070 29,747 62,098 36,440 28,330
(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 8.60 -0.30 8.19 9.16 6.80 12.25 -9.65 12.25 -17.75 SR 22|, 0|2k 22| AsD ol FAME ojof S2o0| ASE|H 22| AS ot
1.5Y -0.55 -0.25 -0.85 1.08 -0.13 4.05 -10.60 4.05 -19.10
2y -4.70 0.25 -5.52 -3.79 -4.29 -0.25 -12.75 -0.25 -25.15 RS, ® 77t 27| AS. HH AE|IZY,
& T 05 | 020 | uear [ ey | s | aw a0 | am | a0 U ZIF el elst ool 7lecte 87 208 Fuo 30 43
5Y -15.75 0.50 -16.13 -15.14 -1295 -3.20 -27.25 -2.20 -27.25
7Y -20.00 0.35 -20.10 -19.53 -19.13 -7.85 -34.75 -7.50 -37.65
10Y -19.00 0.25 -19.00 -18.32 -1745 -7.50 -37.50 -7.50 -38.70 CRS, ®™ 712t 32| &5
20Y -23.45 1.05 -24.52 -25.11 -22.06 1.75 -29.50 1.75 -48.50




