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Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min Hdy| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 0.9400 -1.25 0.9680 0.9949 1.1315 19125 0.9350 19125 0.9350 =1 19,75 525 1Y -03250 4.00 1.3900 -1.4500 1%2Y 150 1.00
oM 0.9025 -1.25 0.9295 0.9525 1.0894 1.9025 0.9025 19125 0.9025 -118.00 5.75 1.5Y -0.3200 4.50 1.3150 1.1000 2*3Y 0.75 -0.25
1Y 0.8725 -1.25 0.8990 09183 1.0555 1.9100 0.8725 1.9200 0.8725 -116.50 6.25 2y -0.3100 5.00 1.2450 1.1000 2*5Y 6.00 0.50
1.5Y 0.8600 -1.25 0.8925 0.9200 1.0431 1.9100 0.8600 2.0250 0.8600 -117.75 6.00 3y -0.3025 475 1.2150 -0.5650 3*4Y 2.25 0.25
2y 0.8550 -1.25 0.8905 0.9235 1.0335 1.8975 0.8550 2.1150 0.8550 -118.50 6.00 4y -0.2800 5.00 1.2000 -0.4750 3*5Y 5.25 0.75
3y 0.8750 -1.25 0.9150 0.9491 1.0390 1.8900 0.8750 2.2225 0.8750 -117.50 6.50 5Y -0.2500 5.50 1.1950 -0.4100 4*5Y 3.00 0.50
4y 0.9050 -1.00 0.9460 0.9829 1.0597 1.8850 0.9050 2.2950 0.9050 -106.75 6.50 7Y -0.1250 6.00 1.2650 -0.3100 5*7Y 12.50 0.50
5Y 0.9250 -1.00 0.9710 1.0033 1.0699 1.8800 0.8875 2.3400 0.8875 -93.75 6.50 10Y 0.0550 6.00 1.4150 -0.1250 5*10Y 30.50 0.50
7v 0.9425 -0.50 0.9830 1.0089 1.0706 1.8825 0.8775 2.3950 0.8775
10Y 0.9925 -0.50 1.0330 1.0554 1.1075 1.9300 0.8925 2.4850 0.8925 U.S. TREASURY (3t2 Y 7|= MYH|)
12Y 0.9950 -0.50 1.0355 1.0446 1.0915 1.9550 0.8775 2.5225 0.8775 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 0.9550 -0.50 0.9955 0.9989 1.0481 1.9575 0.8525 2.5400 0.8525 2y 0.1843 -0.0038 0.1881 0.2033 0.2345 2.8272 0.1843 29773 0.1843
20Y 0.8125 -0.50 0.8530 0.8584 0.9147 1.9475 0.6975 2.5600 0.6975 10Y 0.7054 0.0646 0.6408 0.6285 0.6169 2.9145 0.5685 3.2382 0.5685
6*9M -3.75 0.00 -3.85 -4.24 -4.20 0.25 -12.50 12.50 -12.50 U.S. TREASURY - KTB (= 9L 7|E MYl
9*12M -3.00 0.00 -3.05 -3.43 -3.39 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 0.00 -0.85 0.52 -2.20 7.50 -15.50 23.00 -15.50 2y -73.07 -0.18 -72.89 -75.17 -73.55 96.20 -85.69 103.03 -85.69
2*3Y 2.00 0.00 2.45 2.56 0.54 4.00 -5.50 13.25 -5.50 10Y -80.96 456 -85.52 -88.85 -93.51 90.75 -97.33 98.82 -97.33
2*4Y 5.00 0.25 5.55 5.94 2.61 10.50 -8.25 21.75 -8.25
2*5Y 7.00 0.25 8.05 7.98 3.63 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 3.00 0.25 3.10 3.38 2.07 6.50 -3.25 8.50 -3.25 IRS 2*10Y | 13.75 0.75 13.00 13.75 15.00 19.75 -9.50 42.50 -9.50
3*5Y 5.00 0.25 5.60 541 3.09 11.00 -5.25 14.00 -5.25 KTB 2*10Y|  60.00 2.10 57.90 56.20 58.20 61.40 410 68.70 410
4*5Y 2.00 0.00 2.50 2.04 1.02 5.25 -2.25 6.25 -2.25 UST 2*10Y| 5211 6.84 4527 4252 38.24 67.49 -23.40 135.50 -23.40
5*7Y 1.75 0.50 1.20 0.56 0.07 175 -1.75 10.50 -1.75
5410V | 675 050 620 521 376 775 0.0 2225 0.0
7*10Y 5.00 0.00 5.00 4.65 3.69 6.00 1.50 12.75 1.50 IRS
10*12Y 0.25 0.00 0.25 -1.08 -1.60 2.75 -9.50 5.50 -9.50 06M oDD
10*15Y -3.75 0.00 -3.75 -5.65 -5.94 425 -18.00 8.00 -18.00 09M i
10*20Y -18.00 0.00 -18.00 -19.70 -19.28 3.25 -35.00 11.25 -35.00 01y
1.5Y
BOND 02y |87 1*1.5y -01
Tenor Lv. HH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 10%20y -18
1Y 0.775 -1.60 0.790 0.839 1.009 1918 0.775 1.935 0.775 04Y
1.5Y 0.846 -1.00 0.873 0.927 1.049 1.932 0.846 2113 0.846 05y [9375
2y 0.915 -0.20 0.945 0972 1.080 1.944 0.915 2.230 0.915 07Y SPRD
3y 0.957 -1.50 0.999 1.013 1.069 1.890 0.022 2315 0.022 10Y
4y 1.137 0.70 1.167 1177 1.240 1.932 1.070 2,502 1.070 12Y
5Y 1.230 1.70 1.253 1.249 1.282 1.925 1.110 2,602 1.110 15Y
7v 1.364 1.60 1.386 1.369 1.402 2.028 1.163 2728 1.163 20Y
10Y 1.515 1.90 1.532 1.502 1.505 2.047 1.170 2815 1.170
20Y 1.637 1.50 1.648 1.607 1.571 2.106 0.705 2792 0.705 BRS
PEEEW Lv. HYH| Lv. Y| Al o |
91d CD 1.10 0.00 KTB 111.78 0.03 111.73 111.79 111.72 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 072 -1.00 | kTB | 132.20 -0.09 132,12 | 13234 | 132.10 Hepsg 78 -23 101 100 56 74 75 55
2 9 | 38,098 ¥ | -9.022 47,120 43,787 18,405 23,085 19,066 13,817
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max | 1Y Mm 3Y Max | 3Y Min 3
1Y 9.75 0.35 10.90 793 463 12.25 -5.30 12.25 -17.75 L0k 22| ©7|2 22/ SIakEHR| B 5 oA RIS AASIH 21K 22|17t AL, o=20l0| 3T} 10E 2RYMES
1.5Y 1.40 -0.25 197 -0.70 -0.62 4.70 -10.20 4.70 -19.10 DE F0fRX| g &I 2N =2 2Eol M2 of M 30| Lo =AEJME JHEatE. HEAEZY
2y -6.00 -1.05 -5.43 -4.83 -4.69 175 -12.95 175 -25.15
3Y 820 025 840 638 | 304 3 10030 oA | 10030 | 1950 RS, ® PZH8t2 E©7]72t2 SHO2 njoj7t o[ 2ol AH2Ho| Hof 32| S 2 o0k gig. WIIFAL BIITU 9
4y -23.20 -1.70 -22.08 -19.45 -18.00 -4.70 -33.50 -3.20 -33.50 ol 72 AT 2 AT HHasH Z0H0] 9IS
5Y -30.50 -2.70 -28.22 -24.53 -21.25 -4.50 -33.30 -2.25 -33.30 T = —oEerfE Ces a e
7v -42.15 -2.10 -40.28 -36.04 -33.16 -10.30 -45.35 -7.50 -45.35
10y -52.25 -240 -49.92 4471 -39.73 -10.50 5545 -7.50 -55.45 CRS. M 72t 45 0t
20Y -82.45 -2.00 -79.46 -74.83 -65.68 52.25 -93.00 52.25 -93.00




