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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 0.9525 -2.00 0.9765 0.9989 1.1385 1.9125 0.9350 1.9125 0.9350 -125,00 4.00 1Y —03650 2.00 1.3900 -1.4500 1+2Y oAso 0.00
oM 0.9150 -2.00 0.9375 0.9569 1.0968 1.9100 0.9050 19125 0.9050 -123.75 5.75 1.5Y -0.3650 3.00 13150 1.1000 2*3Y 1.00 -3.00
1v 0.8850 -2.00 0.9065 0.9229 1.0631 19175 0.8750 1.9200 0.8750 -122.75 525 2y -0.3600 2.00 1.2450 1.1000 2*5Y 5.50 -3.50
1.5Y 0.8725 -2.75 0.9015 0.9260 1.0507 1.9250 0.8650 2.0250 0.8650 -123.75 2.50 3y -0.3500 -1.00 1.2150 -0.5650 3*4Y 2.00 -0.50
2y 0.8675 -3.25 0.8995 0.9303 1.0408 1.9275 0.8675 2.1150 0.8675 -124.50 2.00 4y -0.3300 -1.50 1.2000 -0.4750 3*5Y 450 -0.50
3y 0.8875 -3.50 0.9265 0.9564 1.0459 1.9275 0.8875 2.2225 0.8875 -124.00 2.50 5Y -0.3050 -1.50 1.1950 -0.4100 4*5Y 2.50 0.00
ay 0.9150 -3.50 0.9585 0.9904 1.0663 1.9325 0.9050 2.2950 0.9050 -113.25 2.50 7v -0.1850 -1.50 1.2650 -0.3100 5*7Y 12.00 0.00
5Y 0.9350 -4.00 0.9845 1.0104 1.0763 1.9300 0.8875 2.3400 0.8875 -100.25 2.50 10Y -0.0050 -1.50 14200 -0.1250 5*10Y 30.00 0.00
7Y 0.9475 -4.00 0.9940 1.0151 1.0769 1.9525 0.8775 2.3950 0.8775
10Y 0.9975 -4.00 1.0425 1.0610 1.1135 2.0100 0.8925 2.4850 0.8925 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.0000 -4.00 1.0450 1.0481 1.0977 2.0350 0.8775 2.5225 0.8775 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 0.9600 -4.00 1.0050 1.0018 1.0547 2.0400 0.8525 2.5400 0.8525 2y 0.1881 -0.0152 0.2033 0.2345 0.2121 2.8272 0.1881 29773 0.1881
20Y 0.8175 -4.00 0.8625 0.8614 0.9223 2.0300 0.6975 2.5600 0.6975 10Y 0.6408 0.0123 0.6285 0.6169 0.6637 29163 0.5685 3.2382 0.5685
6*9M -3.75 0.00 -3.90 -4.20 -4.18 0.50 -12.50 12.50 -12.50 U.S. TREASURY - KTB (32 ¥ 7|1F H
9*12M -3.00 0.00 -3.10 -3.40 -3.37 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 -1.75 -1.25 -0.70 0.74 -2.23 7.50 -15.50 23.00 -15.50 2y -72.89 2.28 -75.17 -73.55 -75.49 96.20 -85.69 103.03 -85.69
2*3Y 2.00 -0.25 2.70 261 0.50 4.00 -5.50 13.25 -5.50 10Y -85.52 333 -88.85 -93.51 -91.73 90.75 -97.33 98.82 -97.33
2*4Y 475 -0.25 5.90 6.01 2.55 10.50 -8.25 21.75 -8.25
2*5Y 6.75 -0.75 8.50 8.01 3.55 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 2.75 0.00 3.20 3.40 2.04 6.50 -3.25 8.50 -3.25 IRS 2*10Y | 13.00 -0.75 13.75 15.00 15.75 19.75 -9.50 4250 -9.50
3*5Y 475 -0.50 5.80 5.40 3.05 11.00 -5.25 14.00 -5.25 KTB 2*10Y| 57.90 1.70 56.20 58.20 61.40 61.40 410 68.70 410
4*5Y 2.00 -0.50 2.60 2.00 1.00 5.25 -2.25 6.25 -2.25 UST 2*10Y| 4527 2.75 42.52 38.24 45.16 67.49 -23.40 135.50 -23.40
5*7Y 1.25 0.00 0.95 0.48 0.05 2.25 -1.75 10.50 -1.75
5410V | 625 0.0 5.80 5.06 372 8.0 050 2225 050
7*10Y 5.00 0.00 4.85 459 3.66 6.00 1.50 1275 1.50 IRS
10*12Y 0.25 0.00 0.25 -1.29 -1.58 275 -9.50 5.50 -9.50 06M oDD
10*15Y -3.75 0.00 -3.75 -5.93 -5.88 425 -18.00 8.00 -18.00 09M Tenor
10*20Y -18.00 0.00 -18.00 -19.96 -19.13 3.25 -35.00 11.25 -35.00 01y [895
1.5Y
BOND 02y [87.25/87
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max | 1YMin | 3YMax | 3Y Min 03Y [89.5/90/89.75 / 89.25
1Y 0.791 -0.20 0.79 0.848 1.017 1918 0.791 1.935 0.791 04Y [9275/9175
1.5Y 0.856 -1.90 0.883 0.936 1.057 1.932 0.856 2113 0.856 05Y
2y 0917 -3.80 0.954 0.978 1.086 1.944 0.917 2.230 0.917 07Y SPRD
3y 0.972 -3.80 1.009 1.018 1.075 1912 0.022 2315 0.022 10y |1
4y 1.130 -3.40 1.175 1.183 1.244 1.979 1.070 2,502 1.070 12Y
5Y 1213 -3.40 1.258 1.252 1.285 1.975 1.110 2,602 1.110 15Y
7Y 1348 -2.80 1.391 1372 1.405 2.040 1.163 2728 1.163 20Y
10Y 1.496 -2.10 1536 1.503 1.506 2.092 1.170 2815 1.170
20Y 1.622 -0.30 1.646 1.607 1.571 2.106 0.705 2792 0.705 @
Lv. HYd| Lv. | Al a |
91d CD 1.10 0.00 KTB 111.75 0.11 111.68 111.78 111.65 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
| cAL | 073 -2.00 | kB | 13229 0.25 132.27 13245 131.94 EEEES 101 1 100 56 74 75 55 62
2 9 | 47,120 g | 3333 43,787 18,405 23,085 19,066 13,817 14,737
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 9.40 -1.80 11.25 7.50 458 12.25 -5.30 12.25 -17.75 I 0K 22| 0|20 S27H LOEMO| AfLet =E 0| LIEHGED, 52 20| 7| F22 2 QIste = UCHs J|thAlZ| = H
1.5Y 1.65 -0.85 1.81 -1.05 -0.60 470 -10.20 470 -19.10 X0y 20K 22| ohat
2y -4.95 0.55 -5.43 -473 -4.56 175 -12.95 175 -25.15
3v 845 030 82 616 | w292 | 10030 1645 | 10030 | 1950 IRS. ® PZH 5t2h BIRCHET| F27t O W3 +8 I BEGIKID e Be. Oy SH0I2t M2 RHHTE BRI oY
ay -21.50 -0.10 -21.69 -19.30 -17.74 -4.65 -33.50 -3.20 -33.50 o0] 9T I B BHOE W7t BO| LI, 52 B |E32] OI8t 7| cof SRR ME S9I7|S st ZHoE ol
5Y -27.80 -0.60 -27.37 -24.17 -20.91 -4.50 -33.30 -2.25 -33.30 = = = =L ETlE mel K= =
7Y -40.05 -1.20 -39.68 -35.64 -32.82 -8.75 -45.35 -7.50 -45.35
10y -49.85 -1.90 -49.37 -44.17 -39.29 -8.20 5545 -7.50 -55.45 CRS. 21 O[3} 12t2 &S5t 3 F1ZHRE| St = =M. Otz
20Y -80.45 -3.70 7837 -74.52 -64.91 52.25 -93.00 52.25 -93.00




