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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 0.9250 -1.50 0.9555 0.9901 1.1245 19125 0.9250 19125 0.9250 =1 1 5,25 450 1Y -031 50 1.00 1.3900 -1.4500 1%2Y 125 -0.25
oM 0.8750 -2.75 0.9150 0.9468 1.0821 1.8950 0.8750 19125 0.8750 -113.75 425 1.5Y -0.3100 1.00 13150 1.1000 2*3Y 1.25 0.50
1Y 0.8375 -3.50 0.8835 09119 1.0479 1.8825 0.8375 1.9200 0.8375 -112.25 425 2y -0.3025 0.75 1.2450 1.1000 2*5Y 6.25 0.25
1.5Y 0.8275 -3.25 0.8755 0.9120 1.0356 1.8775 0.8275 2.0250 0.8275 -113.75 4.00 3y -0.2900 1.25 1.2150 -0.5650 3*4Y 2.00 -0.25
2y 0.8200 -3.50 0.8720 09143 1.0262 1.8550 0.8200 2.1150 0.8200 -114.50 4.00 4y -0.2700 1.00 1.2000 -0.4750 3*5Y 5.00 -0.25
3y 0.8475 -2.75 0.8955 0.9398 1.0320 1.8325 0.8475 2.2225 0.8475 -113.25 425 5Y -0.2400 1.00 1.1950 -0.4100 4*5Y 3.00 0.00
4y 0.8750 -3.00 0.9245 09728 1.0531 1.8250 0.8750 2.2950 0.8750 -102.50 425 7v -0.1150 1.00 1.2650 -0.3100 5*7Y 12.50 0.00
5Y 0.8925 -3.25 0.9465 0.9931 1.0635 1.8350 0.8875 2.3400 0.8875 -89.50 425 10Y 0.0650 1.00 14150 -0.1250 5*10Y 30.50 0.00
7v 0.9100 -3.25 0.9610 0.9995 1.0643 1.8400 0.8775 2.3950 0.8775
10Y 0.9600 -3.25 1.0110 1.0464 1.1014 1.9000 0.8925 2.4850 0.8925 u.S. TREASURY (3t2 Y 7|= MYH|)
12Y 0.9625 -3.25 1.0135 1.0378 1.0853 1.9200 0.8775 2.5225 0.8775 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 0.9225 -3.25 0.9735 0.9926 1.0415 1.9250 0.8525 2.5400 0.8525 2y 0.1290 -0.0553 0.1843 0.1881 0.2033 2.7785 0.1290 29773 0.1290
20Y 0.7800 -3.25 0.8310 0.8520 0.9069 1.9100 0.6975 2.5600 0.6975 10Y 0.6362 -0.0692 0.7054 0.6408 0.6285 2.9145 0.5685 3.2382 0.5685
6*9M -5.00 -1.25 -4.05 -4.34 -4.24 0.25 -12.50 12.50 -12.50 U.S. TREASURY - KTB (32 ¥ 7|1F H
9*12M -3.75 -0.75 -3.15 -3.49 -3.42 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
172y -1.75 0.00 -1.15 0.24 217 7.50 -15.50 23.00 -15.50 2y -77.10 -4.03 -73.07 -72.89 -75.17 96.20 -85.69 103.03 -85.69
2*3Y 2.75 0.75 235 255 0.58 4.00 -5.50 13.25 -5.50 10Y -83.38 -2.42 -80.96 -85.52 -88.85 90.75 -97.33 98.82 -97.33
2*4Y 5.50 0.50 5.25 5.85 2.69 10.50 -8.25 21.75 -8.25
2*5Y 7.25 0.25 7.45 7.89 3.73 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 2.75 -0.25 2.90 3.30 2.10 6.50 -3.25 8.50 -3.25 IRS 2*10Y | 14.00 0.25 13.75 13.00 13.75 19.75 -9.50 4250 -9.50
3*5Y 4.50 -0.50 5.10 534 3.15 11.00 -5.25 14.00 -5.25 KTB 2*10Y| 57.00 -3.00 60.00 57.90 56.20 61.40 410 68.70 410
4*5Y 175 -0.25 2.20 2.04 1.04 5.25 -2.25 6.25 -2.25 UST 2*10Y| 5072 -1.39 52.11 4527 42.52 67.49 -23.40 135.50 -23.40
5*7Y 175 0.00 145 0.64 0.08 175 -1.75 10.50 -1.75
5410V | 675 0.0 645 533 379 775 050 2225 050
7*10Y 5.00 0.00 5.00 469 3.71 6.00 1.50 1275 1.50 IRS
10*12Y 0.25 0.00 0.25 -0.86 -1.62 275 -9.50 5.50 -9.50 06M oDD
10*15Y -3.75 0.00 -3.75 -5.38 -6.00 425 -18.00 8.00 -18.00 09M [88 Tenor
10*20Y -18.00 0.00 -18.00 -19.44 -19.45 3.25 -35.00 11.25 -35.00 01Y [84/835/85
1.5Y
BOND 02y [82/83/825 6*9m -05
Tenor Lv. HYUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y
1Y 0.755 -2.00 0.782 0.829 1.001 1918 0.755 1.935 0.755 04y [87
1.5Y 0.832 -1.40 0.859 0.917 1.042 1.932 0.832 2113 0.832 05Y
2y 0.900 -1.50 0.931 0.965 1.075 1.944 0.900 2.230 0.900 07Y SPRD
3y 0.935 -2.20 0.981 1.007 1.064 1.846 0.022 2315 0.022 10Y
4y 1.112 -2.50 1.149 1.170 1.236 1915 1.070 2,502 1.070 12Y
5Y 1.205 -2.50 1.236 1.244 1.279 1915 1.110 2.602 1.110 15Y
7v 1329 -3.50 1.366 1.365 1399 2.028 1.163 2728 1.163 20Y
10Y 1470 -4.50 1510 1.500 1.503 2.047 1.170 2815 1.170
20Y 1.585 -5.20 1.629 1.604 1.571 2.106 0.705 2792 0.705 BRS
Lv. HYd| Lv. | Al a |
91d CD 1.08 -2.00 KTB 111.84 0.06 111.79 111.85 111.77 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 070 -2.00 | LkTB | 132,65 0.45 132,18 | 13267 | 132.11 Hepsg 12 4 34 78 101 100 56 74 75
2 9 | 47,365 A2 | 9267 38,098 47,120 43,787 18,405 23,085 19,066
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 8.25 -1.50 10.13 8.29 468 12.25 -5.30 12.25 -17.75 L0k 22| TS o] &7|20| ATHE ZME 20| HEL HErS} KL 20k 30 A& SM AL 7| ZH0] BLIBAM &7|
1.5Y 045 -1.85 1.61 -0.49 -0.66 4.70 -10.20 4.70 -19.10 TN BE2I7t B STES Bot 2 E ot tI|E2 20l £0iet w5 st=2d 7|FES2l st 7Tt RXIZITA
2y -8.00 -2.00 -5.94 -5.11 -4.84 175 -12.95 175 -25.15 ZHE LEID 20 842t
3Y -8.75 -0.55 -8.53 -6.71 -3.16 100.30 -16.45 100.30 -19.50
4y -23.70 -0.50 -22.41 -19.74 -18.24 -6.25 -33.50 -3.20 -33.50 ~ e ol o
Sy 3125 075 2895 2507 2156 250 33.30 225 33.30 ﬁs ? ;mfr% %FEgﬂ%BE(EDVL'i’ | e ot S0 © PO 2m7t Eton T 0t 0|2 0|= IXHME0| O &
7v 4190 0.25 -4048 3659 3347 1030 4535 750 4535 XE, IRS= 2ot HI=7t Bl Soh 2N
10Y -51.00 1.25 -49.90 -45.36 -40.12 -10.70 -55.45 -7.50 -55.45
20Y -80.50 1.95 -79.82 -75.22 -66.38 52.25 -93.00 52.25 -93.00 CRS. ® 17t 45, 0t




