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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 1"E'HI
6M 1.0100 0.50 1.0085 1.0163 1.1780 1.9125 0.9350 1.9125 0.9350 -153,25 -25.50 1Y -erooo -25.00 1.3900 -1.4500 1+2Y 27Aoo 13.00
oM 0.9675 0.50 0.9650 0.9769 1.1378 19125 0.9050 19125 0.9050 -139.75 -19.50 1.5Y -0.4600 -18.50 13150 1.1000 2*3Y 5.50 0.50
1v 0.9325 0.50 0.9295 0.9454 1.1055 1.9200 0.8750 1.9200 0.8750 -127.25 -13.50 2y -0.3300 -12.00 1.2450 1.1000 2*5Y 10.00 3.00
1.5Y 0.9375 1.00 0.9280 0.9499 1.0921 1.9300 0.8650 2.0250 0.8650 -124.50 -14.25 3y -0.2750 -11.50 1.2400 -0.5650 3*4Y 2.50 1.50
2y 0.9425 1.50 0.9275 0.9529 1.0804 1.9350 0.8950 2.1150 0.8950 -125.50 -14.50 4y -0.2500 -10.00 1.2150 -0.4750 3*5Y 450 2.50
3y 0.9700 2.75 0.9450 0.9735 1.0815 1.9375 0.9200 2.2225 0.9200 -125.50 -14.50 5Y -0.2300 -9.00 1.2100 -0.4100 4*5Y 2.00 1.00
ay 1.0050 4.50 0.9680 1.0058 1.0991 1.9500 0.9050 2.2950 0.9050 -116.25 -15.25 7v -0.1300 -9.00 1.2700 -0.3100 5*7Y 10.00 0.00
5Y 1.0250 550 0.9790 1.0196 1.1066 1.9600 0.8875 2.3400 0.8875 -103.50 -16.75 10Y 0.0500 -9.00 1.4600 -0.1250 5*10Y 28.00 0.00
7Y 1.0325 6.25 0.9805 1.0209 1.1062 1.9875 0.8775 2.3950 0.8775
10Y 1.0850 7.75 1.0215 1.0631 1.1407 2.0500 0.8925 2.4850 0.8925 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.0875 7.75 1.0205 1.0356 1.1258 2.0800 0.8775 2.5225 0.8775 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.0450 7.75 0.9750 0.9821 1.0850 2.0850 0.8525 2.5400 0.8525 2y 0.21 73 0.0119 0.2054 0.21 37 0.201 9 2.8407 0.2019 29773 0.2019
20Y 0.9000 7.75 0.8335 0.8404 0.9588 2.0750 0.6975 2.5600 0.6975 10Y 0.6262 0.0563 0.5699 0.6077 0.6434 3.0617 0.5685 3.2382 0.5685
6*9M -4.25 0.00 -4.35 -3.94 -4.03 3.25 -12.50 12.50 -12.50 U.S. TREASURY - KTB (32 ¥ 7|1F H
9*12M -3.50 0.00 -3.55 -3.15 -3.22 6.25 -7.50 10.50 -7.50 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 1.00 1.00 -0.20 0.75 -2.52 7.50 -15.50 23.00 -15.50 2y -78.97 0.19 -79.16 -76.73 -77.81 96.20 -85.69 103.03 -85.69
2*3Y 2.75 1.25 175 2.06 0.12 4.00 -5.50 13.25 -5.50 10Y -91.38 -2.87 -88.51 -83.43 -80.46 91.58 -97.33 98.82 -97.33
2*4Y 6.25 3.00 4.05 5.29 1.88 10.50 -8.25 21.75 -8.25
2*5Y 8.25 4.00 5.15 6.68 2.63 14.50 -10.00 27.25 -10.00 Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
3*4Y 3.50 1.75 2.30 3.23 176 6.50 -3.25 8.50 -3.25 IRS 2*10Y | 14.25 6.25 8.00 8.25 8.75 19.75 -9.50 4250 -9.50
3*5Y 5.50 2.75 3.40 461 2,51 11.00 -5.25 14.00 -5.25 KTB 2*10Y| 5330 7.50 45.80 46.10 46.80 59.20 410 68.70 410
4*5Y 2.00 1.00 1.10 1.39 0.75 5.25 -2.25 6.25 -2.25 UST 2*10Y| 40.89 4.44 36.45 39.40 44.15 67.49 -23.40 135.50 -23.40
5*7Y 0.75 0.75 0.15 0.13 -0.04 3.25 -1.75 10.50 -1.75
5410V | 600 225 425 435 341 10.00 050 2225 050
7*10Y 5.25 1.50 410 423 3.45 7.25 1.50 1275 1.50 IRS
10*12Y 0.25 0.00 -0.10 275 -1.50 3.00 -9.50 5.50 -9.50 o6M |75 DD
10*15Y -4.00 0.00 -4.65 -8.10 -5.57 450 -18.00 8.00 -18.00 09M Tenor
10*20Y -18.50 0.00 -18.80 -22.28 -18.19 3.50 -35.00 11.25 -35.00 01y
15Y [945
BOND 02y [935 5*10y 3.75
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max | 1YMin | 3YMax | 3Y Min 03Y
1Y 0.858 -0.60 0.865 0.909 1.064 1918 0.828 1.935 0.828 04Y [96.25
1.5Y 0.940 0.60 0.934 0.978 1.098 1.932 0.921 2113 0.921 05Y
2y 1.007 1.00 0.985 1.012 1.121 1.944 0.942 2.230 0.942 07Y SPRD
3y 1.042 0.70 1.018 1.040 1.105 1917 0.022 2315 0.022 10Y
4y 1.197 3.20 1.160 1219 1.264 2.002 1.070 2,502 1.070 12Y
5Y 1.275 430 1.227 1.267 1.300 2.010 1.110 2,602 1.110 15Y
7Y 1.400 5.80 1.340 1.384 1417 2.099 1.163 2728 1.163 20Y
10Y 1.540 8.50 1461 1.508 1511 2.170 1.170 2815 1.170 1y crs -5.5
20Y 1.635 6.00 1577 1611 1.568 2122 0.705 2792 0.705 CRs |2y crs -34
Sy crs 25
Lv. HYd| Lv. | Al a |
91d CD 1.10 0.00 KTB 111.46 -0.10 111.58 111.60 111.43 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 074 -1.00 | kB | 131.70 -1.05 132.86 133.03 131.69 EEEES 62 A -1 63 36 78 78 40 26
2 o 14,737 A2 | -4384 19,121 9,913 17,420 27,060 11,222 10,555
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 7.45 1.10 6.45 361 413 12.25 -6.50 12.25 -17.75 oK) 22| MEIF 3K EIFAFOAS TASIS D MY (fHEES MDA WS S5 SUSL7|2 StHA AJ|E Aoz o
1.5Y -0.25 0.40 -0.62 -2.83 -0.60 470 -10.20 470 -19.10 M7t Aslsin 20k 22| 2.
2y -6.45 0.50 -5.79 -5.87 -4.03 175 -12.95 175 -25.15
3y -7.20 2.05 -7.34 -6.62 -2.36 100.30 -16.45 100.30 -19.50 S [ - % bl Ao AOLTE AIRFO i S1AIM A
ay -19.20 1.30 -19.24 -21.34 -16.51 -4.50 -33.50 -3.20 -33.50 ';Su‘zl;ﬁ =M U F° IS MR RS FEIS T T SSVAC AT 4= AT SHLLN A A AH 22 2
5Y -25.00 1.20 -24.82 -24.77 -19.31 -3.20 -33.30 -2.25 -33.30 = =Tl
7Y -36.75 0.45 -35.93 -36.32 -31.08 -7.85 -45.35 -7.50 -45.35
10y -45.50 -0.75 -43.95 -44.49 -37.00 -7.50 5545 -7.50 -55.45 CRS. M 72t =& oty
20Y -73.50 1.75 7433 -77.06 -60.93 52.25 -93.00 52.25 -93.00




