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Tenor Lv. Yy 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 1.3450 -0.25 1.3455 13916 14380 19125 1.3425 19125 1.2875 -54,25 -0.50 1Y oA7450 -1.00 14550 0.3900 1%2Y -950 2.00
oM 1.3150 -0.50 13170 13703 14075 19125 1.2925 19125 1.2500 -57.00 0.50 1.5Y 0.7000 0.00 1.3950 1.1050 2*3Y -4.00 0.00
1Y 1.2875 -0.50 1.2925 1.3539 1.3873 1.9200 1.2225 1.9200 1.2200 -59.75 175 2y 0.6500 1.00 1.3750 1.1000 2*5Y -6.00 0.50
1.5Y 1.2700 -0.50 1.2740 1.3408 1.3640 1.9675 1.1350 2.0250 1.1350 -63.75 175 3y 0.6100 1.00 1.3800 0.0450 3*4Y -1.00 0.50
2y 1.2475 -0.75 1.2555 1.3251 1.3398 20175 1.0700 2.1150 1.0700 -65.75 2.25 4y 0.6000 1.50 1.4000 0.0350 3*5Y -2.00 0.50
3y 1.2475 -0.75 1.2555 13234 1.3358 2.0775 1.0150 2.2225 1.0150 -67.00 2.50 5Y 0.5900 1.50 14550 0.0150 4*5Y -1.00 0.00
4y 1.2575 -0.75 1.2625 13316 1.3409 2.1250 0.9875 2.2950 0.9875 -64.50 175 7v 0.6250 1.00 1.5350 0.0750 5*7Y 3.50 -0.50
5Y 1.2600 -1.00 1.2665 13348 1.3416 2.1625 0.9775 2.3400 0.9775 -66.00 1.25 10Y 0.6500 0.50 1.7800 0.2550 5*10Y 6.00 -1.00
7v 1.2700 -0.75 1.2750 1.3389 1.3434 2.1975 0.9725 2.3950 0.9725
10Y 1.3100 -0.75 13140 1.3693 13734 2.2675 0.9925 2.4850 0.9925 u.S. TREASURY (3t2 Y 7|= MYH|)
12Y 1.3250 -0.75 1.3280 1.3818 1.3834 2.3050 1.0125 2.5225 1.0125 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.3075 -1.00 13125 1.3646 1.3655 2.3150 0.9925 2.5400 0.9925 2y 1.4438 0.0001 1.4437 1.4315 1.4032 29773 13231 29773 0.5600
20Y 1.2225 -1.75 1.2335 1.2833 1.2680 2.3150 0.9125 2.5600 0.9125 10Y 1.6206 -0.0163 1.6369 1.6059 1.5741 3.2382 14607 3.2382 1.3600
6*9M -3.00 -0.25 -2.85 -2.14 -3.06 6.75 -12.50 12.50 -12.50 U.S. TREASURY - KTB (32 ¥ 7|1F H
9*12M -2.75 0.00 -2.45 -164 -2.01 6.25 -7.00 10.50 -7.00 Tenor Lv. Y| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
1*2Y -4.00 -0.25 -3.70 -2.88 -4.75 13.50 -15.50 23.00 -15.50 2y 20.18 1031 9.87 17.65 14.32 103.03 231 103.03 -87.50
2*3Y 0.00 0.00 0.00 -0.17 -0.40 6.50 -5.50 13.25 -5.50 10Y 1.56 -0.63 2.19 0.89 -3.09 98.82 -9.01 98.82 -24.46
2*4Y 1.00 0.00 0.70 0.65 0.11 11.25 -8.25 21.75 -8.25
2*5Y 1.25 -0.25 1.10 0.96 0.18 14.50 -10.00 27.25 -10.00 Lv. Y| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
3*4Y 1.00 0.00 0.70 0.82 0.51 475 -3.25 9.00 -3.25 IRS 2*10Y 6.25 0.00 6.25 5.25 5.00 26.25 -9.50 46.00 -9.50
3*5Y 1.25 -0.25 1.10 1.14 0.58 8.50 -5.25 16.00 -5.25 KTB 2*10Y| 3630 9.30 27.00 34.20 34.50 42.80 410 68.70 410
4*5Y 0.25 -0.25 0.40 0.31 0.07 375 -2.25 7.25 -2.25 UST 2*10Y| 17.68 -1.64 19.32 17.44 17.09 3456 -23.40 147.00 -23.40
5*7Y 1.00 0.25 0.85 0.41 0.17 475 -1.75 10.50 -1.75
5410 | 500 025 475 345 318 1225 050 2225 050
7*10Y 4.00 0.00 3.90 3.04 3.00 7.50 175 12.75 175 IRS
10%12Y 1.50 0.00 140 1.25 1.00 4.00 -1.00 5.75 -1.00 06M oD
10*15Y -0.25 -0.25 -0.15 -0.46 -0.79 5.25 -3.25 9.25 -3.25 09M Tenor
10*20Y -8.75 -1.00 -8.05 -8.60 -10.54 6.00 -16.00 1275 -16.00 01y
1.5Y
BOND 02y
Tenor Lv. HYUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y
1Y 1.238 -7.00 1.257 1.295 1350 1918 1.136 1.935 1.136 04y [255
1.5Y 1.253 -8.20 1274 1330 1377 2012 1122 2.113 1122 05Y
2y 1242 -10.30 1.270 1337 1.381 2.055 1.089 2.230 1.089 07Y SPRD
3y 1272 -2.00 1.286 1.349 1331 2.085 0.092 2315 0.092 10Y [30.75
4y 1354 -1.80 1.364 1426 1468 2.227 1.127 2.502 1.127 12Y
5Y 1397 -2.30 1.406 1460 1481 2.282 1.122 2.602 1122 15Y
7v 1.521 -1.80 1.525 1572 1.592 2377 1.163 2728 1.163 20Y
10Y 1.605 -1.00 1.605 1.642 1.655 2445 1.170 2.815 1.170
20Y 1.622 0.90 1617 1.659 1.632 2430 0.705 2792 0.705 BRS
Lv. HYd| Lv. | Al a |
91d CD 1.42 0.00 KTB 110.83 0.08 110.81 110.84 110.74 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 126 1.00 | 1B | 13122 0.12 13129 | 13135 | 130.95 Hefsg 76 A -19 95 126 61 140 % 95
2 9 | 26,100 92 | -9763 35,863 60,374 24,910 64,380 36,213 31,244
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 495 6.50 3.55 5.85 3.72 12.25 -9.65 12.25 -17.75 IO 22| T2 SAoE J|E22| QB 7|IjZ RO Z Olst 512 204 0|4 LM E At
1.5Y 1.70 7.70 0.02 1.05 -1.29 4.05 -10.60 4.05 -19.10
2y 0.55 9.55 -1.43 -1.20 -4.15 175 -12.95 175 -25.15 IRS. ® T7F AE B},
3y -2.45 1.25 -3.01 -2.54 0.47 100.30 -16.45 100.30 -19.50
4y -9.65 1.05 -10.17 -9.44 -12.66 -4.50 -27.00 -3.20 -30.35 N
5Y 370 130 13.99 252 13.95 320 2850 225 2850 CRS. 13 Mol 8 72t &5 Oha.
7v -25.10 1.05 -25.04 -23.35 -24.84 -7.85 -38.35 -7.50 -38.35
10Y -29.50 0.25 -29.08 -27.28 -28.15 -7.50 -40.70 -7.50 -40.70
20Y -39.95 -2.65 -38.33 -37.59 -36.39 52.25 -48.55 52.25 -48.55




