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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 14675 -1.50 14795 14779 14538 1.9125 1.3575 1.9125 1.2875 -56,00 525 1y 0A3550 2.50 1.4550 0.3900 1%2Y -21Aoo 0.00
oM 14400 -2.25 14565 1.4535 14142 1.9125 1.2925 1.9125 1.2500 -65.25 5.25 1.5Y 0.7350 2.50 1.3950 1.1850 2+3Y 0.00 0.00
1y 14150 -2.75 14350 14329 1.3835 1.9200 1.2225 1.9200 1.2200 -71.50 5.50 2Y 0.6450 2.50 1.3750 1.1850 2*5Y -3.00 -0.50
1.5V 1.3875 -2.75 1.4065 1.4086 1.3443 1.9675 1.1350 2.0250 1.1350 -71.00 5.00 3y 0.6450 2.50 14100 0.0450 3*4Y -1.00 -0.50
2Y 1.3600 -3.00 1.3765 1.3853 1.3080 20175 1.0700 21150 1.0700 -7175 450 4y 0.6350 2.00 1.4600 0.0350 3*5Y -3.00 -0.50
3y 1.3550 -2.50 1.3650 1.3828 1.2920 20775 1.0150 22225 1.0150 -73.25 425 5Y 0.6150 2.00 1.5300 0.0150 4*5Y -2.00 0.00
4y 1.3525 -2.50 1.3590 1.3830 1.2868 21250 0.9875 2.2950 0.9875 -65.50 450 7Y 0.6850 2.00 1.5750 0.0750 5+7Y 7.00 0.00
5Y 1.3475 -2.25 1.3525 1.3846 1.2827 21625 0.9775 2.3400 0.9775 -55.00 475 10Y 0.8100 2.00 1.7800 0.2550 5*10Y 19.50 0.00
7Y 1.3400 -2.50 1.3455 1.3841 1.2795 2.2050 0.9725 2.3950 0.9725
10Y 1.3600 -2.75 1.3690 1.4109 1.3075 22675 0.9925 2.4850 0.9925 u.S. TREASURY (= AAY 7|F FH|)
12Y 1.3550 -2.75 1.3620 14181 1.3200 2.3050 1.0125 25225 1.0125 Tenor HUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 1.3375 -2.75 1.3415 1.4078 1.3104 23250 0.9925 2.5400 0.9925 2y 1.6195 0.0321 1.5874 1.6031 1.6153 29773 1.3841 29773 0.5500
20Y 1.2175 -2.75 1.2220 1.3044 1.2254 2.3400 0.9125 2.5600 0.9125 10Y 1.7654 0.0206 1.7448 1.7568 17731 3.2382 14607 3.2382 1.3600
6*9M -2.75 -0.75 -2.30 244 -3.96 7.25 -9.00 12.50 -9.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M -2.50 -0.50 -2.15 -2.06 -3.07 5.25 -7.00 10.50 -7.00 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -5.50 -0.25 -5.85 -4.76 -7.55 14.00 -15.50 23.00 -15.50 2y 16.95 421 12.74 1361 16.03 103.03 7.02 103.03 -108.00
2*3Y -0.50 0.50 -1.15 -0.25 -1.59 7.50 -5.50 13.25 -5.50 10Y 10.04 5.56 448 3.18 7.51 98.82 -5.81 98.82 -24.46
2*4Y -0.75 0.50 -1.75 -0.23 212 13.00 -8.25 21.75 -8.25
2*5Y -1.25 0.75 -2.40 -0.06 -2.53 18.00 -10.00 27.25 -10.00 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
3*4Y -0.25 0.00 -0.60 0.02 -0.53 6.00 -3.25 9.25 -3.25 IRS 2*10Y 0.00 0.25 -0.25 0.75 -1.50 29.00 -9.50 52.75 -9.50
3*5Y -0.75 0.25 -1.25 0.19 -0.93 11.00 -5.25 18.00 -5.25 KTB 2*10Y| 2150 -2.50 24.00 25.80 24.30 55.50 410 68.70 410
4*5Y -0.50 0.25 -0.65 0.16 -0.40 5.00 -2.25 9.00 -2.25 UST 2*10Y| 1459 -1.15 15.74 15.37 1578 34.56 -23.40 151.00 -23.40
5*7Y -0.75 -0.25 -0.70 -0.05 -0.32 5.25 -1.75 12.50 -1.75
5*10Y 125 -0.50 165 263 248 1225 050 2675 050
7*10Y 2.00 -0.25 235 2.68 2.80 7.50 175 14.25 175 IRS
10*12Y -0.50 0.00 -0.70 0.73 1.25 4.00 -1.00 6.75 -1.00 06M |48 DD
10*15Y -2.25 0.00 -2.75 031 0.29 6.75 -3.25 11.00 -3.25 09M Tenor
10%20Y -14.25 0.00 -14.70 -10.65 -8.21 9.75 -16.00 16.50 -16.00 01y [4225
15Y 4075
BOND 02y 1*3y -6.25
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y [3575
1y 1418 0.00 1.425 1421 1351 1.918 1136 1.935 1.136 04y
1.5Y 1.446 -0.60 1.456 1472 1387 2012 1122 2113 1122 05Y  [35/3525/3625
2y 1450 -1.00 1.460 1485 1385 2,062 1.089 2.230 1.089 07Y SPRD
3y 1450 -1.70 1462 1.498 1380 2127 0.092 2315 0.092 10V 3625
4y 1523 -2.70 1.543 1.592 1467 2.244 1127 2.502 1.127 12Y
5Y 1526 -3.10 1.550 1.604 1.465 2370 1122 2.602 1122 15Y
7Y 1.604 -3.30 1631 1.702 1552 2492 1.163 2.728 1.163 20Y
10Y 1.665 -3.50 1.694 1761 1.589 2.585 1.170 2.815 1.170 1.5y CCS 73
20Y 1.605 -4.20 1641 1673 1.542 2.565 0.705 2792 0.705 CRs |2y CCs 64
3y CCS 64
Lv. HYy| Lv. HYd| Al i | i oo
91d CD 1.53 0.00 KTB 110.29 0.07 110.22 110.30 110.20 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 126 -1.00 | LkTB | 130.56 037 130.23 | 13061 | 130.13 Hepsg 93 7 5 88 51 86 121 168 148
2 o | 31,385 92 | 3405 27,980 14,995 22,305 35,735 50,018 47,975
(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 -0.30 -2.75 1.04 1.19 3.27 12.25 -9.65 12.25 -17.75 oK) 22, 2EQ B = Q0 ME Oj2 S Wato=z 27| B2t
1.5Y -5.85 -2.15 -4.97 -6.29 -4.32 4.05 -10.60 4.05 -19.10
2y -9.00 -2.00 -8.33 -10.00 -7.75 -0.25 -12.95 -0.25 -25.15 RS, ® 77t 27| sp2t
3y -9.50 -0.80 -9.72 -11.54 -8.78 92.30 -16.45 92.30 -19.50 o e o )
4y -17.05 0.20 -18.38 -20.95 -18.01 -4.50 -27.00 -1.45 -30.35 95*5 MBS_J:J = ELO" 3_5 Hjmoi HI=7t 22
5Y 17.85 085 1971 2193 1819 320 2850 225 2850 SHUE BNFS Wb Roks 2
7Y -26.40 0.80 -28.57 -31.75 -27.22 -7.85 -38.35 -7.50 -38.35
10Y -30.50 0.75 -3246 -35.04 -28.11 -7.50 -40.70 -7.50 -40.70 CRS, 2| &5 ot
20Y -38.75 145 -41.90 -36.89 -31.70 52.25 -48.45 52.25 -48.50




