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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 0.9150 -0.75 0.9195 0.9561 1.0661 19125 0.9050 19125 0.9050 -72,25 12.25 1Y 0A1050 12.00 1.3900 -1.4500 1%2Y -1150 -5.50
oM 0.8600 -0.50 0.8575 0.9075 1.0195 1.8950 0.8425 19125 0.8425 -78.50 9.25 1.5Y 0.0400 9.00 13150 1.1000 2*3Y 0.50 0.00
1Y 0.8275 -0.25 0.8180 0.8720 0.9833 1.8800 0.7975 1.9200 0.7975 -83.50 6.50 2y -0.0100 6.50 1.2450 1.1100 2*5Y 5.50 0.00
1.5Y 0.8250 -0.25 0.8080 0.8654 0.9721 1.8700 0.7800 2.0250 0.7800 -84.25 6.50 3y -0.0050 6.50 1.2150 -0.5650 3*4Y 1.50 0.00
2y 0.8250 0.00 0.8025 0.8625 0.9647 1.8425 0.7725 2.1150 0.7725 -85.50 5.75 4y 0.0100 6.50 1.2000 -0.4750 3*5Y 5.00 0.00
3y 0.8375 0.00 0.8120 0.8824 0.9728 1.8125 0.7850 2.2225 0.7850 -84.00 525 5Y 0.0450 6.50 1.1950 -0.4100 4*5Y 3.50 0.00
4y 0.8650 0.75 0.8340 0.9088 0.9963 1.8075 0.8075 2.2950 0.8075 7275 5.00 7v 0.1650 6.50 1.2650 -0.3100 5*7Y 12.00 0.00
5Y 0.8850 1.25 0.8485 0.9261 1.0083 1.8050 0.8200 2.3400 0.8200 -61.00 425 10Y 0.3350 6.50 14150 -0.1250 5*10Y 29.00 0.00
7v 0.8925 1.50 0.8555 0.9351 1.0100 1.8125 0.8325 2.3950 0.8325
10Y 0.9450 225 0.9020 0.9821 1.0488 1.8600 0.8775 2.4850 0.8775 U.S. TREASURY (eH= HYY 7= YH))
12Y 0.9525 225 0.9085 0.9853 1.0315 1.8850 0.8775 2.5225 0.8775 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 0.9525 225 0.9085 0.9541 0.9877 1.9000 0.8525 2.5400 0.8525 2y 0.1612 -0.0120 0.1732 0.1491 0.1490 2.7020 0.1290 29773 0.1290
20Y 0.7725 2.25 0.7265 0.8015 0.8420 1.8700 0.6975 2.5600 0.6975 10Y 0.6964 -0.0318 0.7282 0.6460 0.6202 28187 0.5685 3.2382 0.5685
6*9M -5.50 0.25 -6.20 -4.86 -4.66 0.25 -12.50 12.50 -12.50 U.S. TREASURY - KTB (32 ¥ 7|1F H
9*12M -3.25 0.25 -3.95 -3.55 -3.62 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 -0.25 0.25 -1.55 -0.95 -1.86 7.50 -15.50 23.00 -15.50 2y -68.38 -0.3 -68.08 -69.29 -68.80 96.20 -85.69 103.03 -85.69
2*3Y 1.25 0.00 0.95 1.99 0.81 4.00 -5.50 13.25 -5.50 10Y -69.56 -2.88 -66.68 -73.10 -77.18 87.38 -97.33 98.82 -97.33
2*4Y 4.00 0.75 3.15 463 3.16 10.50 -8.25 21.75 -8.25
2*5Y 6.00 1.25 4.60 6.36 436 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 0.75 2.20 2.64 2.35 6.50 -3.25 8.50 -3.25 IRS 2*10Y | 12.00 2.25 9.75 8.50 9.00 19.75 -9.50 42.50 -9.50
3*5Y 475 1.25 3.65 438 3.55 11.00 -5.25 14.00 -5.25 KTB 2*10Y| 5470 0.60 54.10 53.50 55.50 61.40 410 68.70 410
4*5Y 2.00 0.50 145 1.74 1.20 5.25 -2.25 6.25 -2.25 UST 2*10Y| 5352 -1.98 55.50 49.69 47.12 67.49 -23.40 135.50 -23.40
5*7Y 0.75 0.25 0.70 0.90 0.17 175 -1.75 10.50 -1.75
5410V | 600 1.00 5.35 5.60 405 7.00 050 2225 050
7*10Y 5.25 0.75 4.65 470 3.88 5.75 1.50 1275 1.50 IRS
10*12Y 0.75 0.00 0.65 0.31 -1.73 2.75 -9.50 5.50 -9.50 06M oDD
10*15Y 0.75 0.00 0.65 -2.80 -6.10 425 -18.00 8.00 -18.00 09M i
10*20Y -17.25 0.00 -17.55 -18.06 -20.68 3.25 -35.00 11.25 -35.00 01y
1.5Y
BOND 02y 825
Tenor Lv. HYUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y
1Y 0.691 0.00 0.702 0.774 0.928 1918 0.691 1.935 0.691 04y [85.25
1.5Y 0.781 -0.10 0.786 0.857 0.979 1.932 0.780 2113 0.780 05Y [89/89.5/875
2y 0.845 -0.90 0.843 0.920 1.019 1.944 0.837 2.230 0.837 07Y SPRD
3y 0.875 -1.00 0.870 0957 1.009 1.846 0.022 2315 0.022 10Y
4y 1.022 -0.90 1.030 1.120 1.193 1.910 1.022 2,502 1.022 12Y
5Y 1.127 -0.30 1.120 1.203 1.243 1.910 1.110 2,602 1.110 15Y
7Y 1.249 -0.20 1.244 1.328 1.364 2.028 1.163 2728 1.163 20Y
10Y 1.392 -0.30 1390 1.469 1477 2.047 1.170 2815 1.170
20Y 1519 1.30 1.501 1.579 1.558 2.106 0.705 2792 0.705 BRS
Lv. HYd| Lv. | Al a |
91d CD 1.02 -3.00 KTB 112.05 0.03 111.95 112.10 111.94 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 072 1.00 | LkTB | 13353 -0.02 133.18 | 13376 | 133.14 EEEE] 57 A -33 20 38 55 91 89 52
2 o 15,977 A& | 7,551 23,528 8453 14,626 24,380 28,681 10,100
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 13.65 -0.25 11.62 9.80 5.51 13.90 -5.30 13.90 -17.75 SAM Za| M P AZ sEh HAAYS T2 MA e AMof M2 SLUMX 0 st2H ol 7|EF 2| Qlstof Chst 7|
1.5Y 4.40 -0.15 2.22 0.87 -0.67 470 -10.20 470 -19.10 ChQt 2|2 0lo| ZAYME Oj4 S0 QUM Z DH3|st 5 OpZ
2y -2.00 0.90 -4.05 -5.71 -5.45 175 -12.95 175 -25.15
3v 375 1.00 >80 a7 | 364 | 10030 1645 | 10030 | 1950 RS, H PZH 4% B7] 722 YEHOIZSHCD) LY IO 22 LN B F A EAY MSHLE BT} (DI}
4y -15.70 1.65 -19.56 -21.09 -19.68 -6.25 -33.50 -3.20 -33.50 Ll S| BA C17] TZHS ZIHIE LHE RS2t D8] HOon CRSZEIL DESOIM HAS 7| ZE 00jZ
5Y -24.20 155 -27.13 -27.66 -23.46 -7.45 -33.30 -2.25 -33.30 i EeHeAl = edE M= BE= meteA e == =
7v -35.65 1.70 -38.85 -39.27 -3543 -15.60 -45.35 -7.50 -45.35
10y -44.70 2.55 -48.76 -48.65 -42.83 -12.20 5545 -7.50 -55.45 CRS. ® 2 2 £ 45. 0t&
20Y -74.65 0.95 7747 7771 -71.61 52.25 -93.00 52.25 -93.00




