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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 14750 1.25 14645 14740 14550 19125 1.3575 19125 1.2875 -61,25 2.25 1Y oAaooo 3.50 14550 0.3900 1%2Y —1650 -0.50
oM 1.4400 1.25 14325 14453 14178 19125 1.2925 19125 1.2500 -68.00 2.00 1.5Y 0.7100 3.50 1.3950 1.1850 2*3Y -2.00 -1.50
1v 14125 1.25 14050 14215 1.3884 1.9200 1.2225 1.9200 1.2200 -73.25 1.25 2y 0.6350 3.00 1.3750 1.1850 2*5Y -6.50 -2.50
1.5Y 1.3900 1.50 1.3790 1.3945 1.3522 1.9675 1.1350 2.0250 1.1350 -75.00 -0.50 3y 0.6150 1.50 14100 0.0450 3*4Y -2.50 -1.00
2y 1.3675 175 1.3540 1.3690 13193 20175 1.0700 2.1150 1.0700 -77.50 -1.75 4y 0.5900 0.50 1.4600 0.0350 3*5Y -450 -1.00
3y 1.3650 2.00 13510 1.3655 1.3073 2.0775 1.0150 2.2225 1.0150 -79.25 -1.75 5Y 0.5700 0.50 1.5300 0.0150 4*5Y -2.00 0.00
4y 1.3650 225 13510 1.3648 1.3039 2.1250 0.9875 2.2950 0.9875 -69.50 -0.50 7v 0.6650 2.00 15750 0.0750 5*7Y 9.50 1.50
5Y 1.3625 225 1.3495 1.3640 1.3014 2.1625 0.9775 2.3400 0.9775 -62.00 -2.00 10Y 0.7650 0.50 1.7800 0.2550 5*10Y 19.50 0.00
7v 1.3600 2.50 1.3485 1.3620 1.2989 2.2050 0.9725 2.3950 0.9725
10Y 1.3850 250 1.3745 1.3868 1.3267 2.2675 0.9925 2.4850 0.9925 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.3925 275 1.3765 1.3884 1.3372 2.3050 1.0125 2.5225 1.0125 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 13725 2.75 1.3565 13724 1.3268 2.3250 0.9925 2.5400 0.9925 2y 1.6331 0.0448 1.5883 1.5722 1.5440 29773 1.3841 29773 0.5500
20Y 1.2550 3.25 1.2350 1.2556 1.2363 2.3400 0.9125 2.5600 0.9125 10Y 1.8407 0.0287 1.8120 17766 17182 3.2382 14607 3.2382 1.3600
6*9M -3.50 0.00 -3.20 -2.88 -3.72 6.75 -9.00 12.50 -9.00 U.S. TREASURY - KTB (32 ¥ 7|1F H
9*12M -2.75 0.00 -2.75 -2.38 -2.94 5.00 -7.00 10.50 -7.00 Tenor Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
1*2Y -4.50 0.50 -5.10 -5.25 -6.91 14.00 -15.50 23.00 -15.50 2y 22.11 3.98 18.13 17.72 10.90 103.03 7.02 103.03 -104.00
2*3Y -0.25 0.25 -0.30 -0.35 -1.21 7.00 -5.50 13.25 -5.50 10Y 15.57 -0.13 15.70 1246 -1.88 98.82 -5.81 98.82 -24.46
2*4Y -0.25 0.50 -0.30 042 -1.55 13.00 -8.25 21.75 -8.25
2*5Y -0.50 0.50 -045 -0.50 -1.80 18.00 -10.00 27.25 -10.00 Lv. My T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 0.00 0.25 0.00 -0.08 -0.34 6.00 -3.25 9.25 -3.25 IRS 2*10Y 1.75 0.75 1.00 1.00 3.25 29.00 -9.50 52.75 -9.50
3*5Y -0.25 0.25 -0.15 -0.15 -0.59 11.00 -5.25 18.00 -5.25 KTB 2*10Y| 27.30 2.50 24.80 25.70 30.20 55.50 410 68.70 410
4*5Y -0.25 0.00 -0.15 -0.07 -0.25 5.00 -2.25 9.00 -2.25 UST 2*10Y| 2076 -1.61 2237 20.44 17.42 34.56 -23.40 151.00 -23.40
5*7Y -0.25 0.25 -0.10 -0.20 -0.25 5.25 -1.75 1250 -1.75
5410V | 225 025 2550 228 253 1225 050 2675 050
7*10Y 2.50 0.00 2.60 248 2.78 7.50 175 14.25 175 IRS
10*12Y 0.75 0.25 0.20 0.16 1.05 4.00 -1.00 6.75 -1.00 06M oD
10*15Y -1.25 0.25 -1.80 -1.44 0.01 6.50 -3.25 10.25 -3.25 09M Tenor
10*20Y -13.00 0.75 -13.95 -13.11 -9.04 8.00 -16.00 13.50 -16.00 01y  [405
15Y 3775
BOND 02y 10*12y 0.75
Tenor Lv. Hyd| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 1020y -13
1Y 1378 0.50 1379 1412 1.363 1918 1.136 1.935 1.136 04y 56y 00
1.5Y 1.408 0.60 1.405 1.450 1.400 2012 1.122 2113 1122 05Y
2y 1412 0.50 1415 1.459 1.400 2.062 1.089 2.230 1.089 07V [3475 SPRD
3y 1430 1.00 1.427 1.464 1399 2127 0.092 2315 0.092 10Y
4y 1.505 1.50 1.503 1.547 1.487 2.244 1.127 2.502 1.127 12Y
5Y 1515 2.50 1511 1.555 1.487 2370 1.122 2,602 1122 15Y
7Y 1.603 2.70 1.603 1.649 1579 2492 1.163 2728 1.163 20Y
10Y 1.685 3.00 1.686 1718 1.623 2,585 1.170 2815 1.170
20Y 1.630 1.00 1.647 1.628 1.580 2.565 0.705 2792 0.705 @
Lv. HYd| Lv. | Al a |
91d CD 1.53 0.00 KTB 110.32 -0.04 110.31 110.37 110.29 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 124 -1.00 | kTB | 13035 -0.30 13040 | 130.69 | 130.27 Hepsg 794 25 54 134 127 93 73 88
2 9 | 33,050 ¢ 12,167 20,883 33,318 39,109 22,788 22,005 31,315
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 3.45 0.75 2.62 0.97 2.49 12.25 -9.65 12.25 -17.75 Zaxf 22|, 0|5 fogtel Ao 22| A4 op.
oY sitcl 05 -264 .56 474 405 -10.60 405 -19.10 F30| fiFet 217 § LR 0|4 HFO| ChSH BA| BAM ZX O LEME § 0|5 T Parat BEs) YN 24
2y -4.45 1.25 -6.08 -9.02 -8.10 -0.25 -12.95 -0.25 -25.15
3y -6.50 1.00 -7.64 -9.82 -9.20 92.30 -16.45 92.30 -19.50 X D7b 2| Al
ay -14.00 075 -15.22 -18.27 -18.30 -4.50 -27.00 -1.45 -30.35 'Ri"af :FL; E’Xl ot K HEAl B
5Y 1525 025 6,19 9.1 18,59 320 2850 225 2850 ZET JI2H B7ITLE BT HEY A= HIHA
7v -24.30 -0.20 -25.47 -28.66 -28.00 -7.85 -38.35 -7.50 -38.35
10y -30.00 -0.50 -31.13 -33.17 -29.62 -7.50 -40.70 -7.50 -40.70 CRs, 22| &5
20Y -37.50 2.25 -41.20 -37.26 -34.34 52.25 -48.45 52.25 -48.50




