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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 0.7650 -0.25 0.7535 0.8678 0.9762 1.8975 0.7400 1.9125 0.7400 -75,75 0.25 1Y -vooso 1.50 1.3900 -1.4500 1+2Y =i 250 1.00
oM 0.7475 0.25 0.7325 0.8201 0.9325 1.8925 0.7175 19125 0.7175 -84.75 -1.25 1.5Y -0.0650 1.50 13150 1.1650 2*3Y 0.00 0.00
1v 0.7525 1.25 0.7285 0.7940 0.9010 1.8800 0.7100 1.9200 0.7100 -9375 -0.75 2y -0.1300 2.50 1.2450 1.0600 2*5Y 6.50 0.00
1.5Y 0.7825 2.75 0.7425 0.7900 0.8985 1.8650 0.7200 2.0250 0.7200 -97.75 -0.50 3y -0.1300 2.50 1.2150 -0.5650 3*4Y 1.50 0.00
2y 0.8075 3.25 0.7575 0.7898 0.9003 1.8425 0.7300 2.1150 0.7300 -99.25 -1.00 4y -0.1150 2.50 1.2000 -0.4750 3*5Y 6.50 0.00
3y 0.8475 3.00 0.7925 0.8069 0.9178 1.8125 0.7600 2.2225 0.7600 -97.25 -1.75 5Y -0.0650 2.50 1.1950 -0.4100 4*5Y 5.00 0.00
ay 0.8775 3.50 0.8165 0.8288 0.9469 1.8000 0.7825 2.2950 0.7825 -87.75 -1.75 7v 0.0550 2.50 1.2650 -0.3100 5*7Y 12.00 0.00
5Y 0.9075 425 0.8405 0.8454 0.9643 1.7975 0.8000 2.3400 0.8000 -78.50 -1.75 10Y 0.1900 2.50 14150 -0.1250 5*10Y 25.50 0.00
7Y 0.9325 425 0.8575 0.8571 0.9694 1.8100 0.8150 2.3950 0.8150
10Y 0.9750 425 0.8980 0.9038 10118 1.8600 0.8525 2.4850 0.8525 u.S. TREASURY G= JAY 7|E F))
12y 0.9850 425 0.9090 0.9120 0.9943 1.8850 0.8625 2.5225 0.8625 Tenor Y| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 0.9850 425 0.9090 0.9060 0.9547 1.9000 0.8525 2.5400 0.8525 2y 0.2039 0.0041 0.1998 0.1643 0.1564 2.7020 0.1290 29773 0.1290
20Y 0.8200 425 0.7450 0.7409 0.8000 1.8700 0.6975 2.5600 0.6975 10Y 0.8276 0.0826 0.7450 0.6852 0.6599 2.7856 0.5685 3.2382 0.5685
6*9M -1.75 0.50 -2.10 -4.76 -4.38 0.25 -12.50 12.50 -12.50 U.S. TREASURY - KTB (o= HYPL 7|= HYY
9*12M 0.50 1.00 -0.40 -2.61 -3.15 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 5.50 2.00 2.90 042 -0.07 7.50 -15.50 23.00 -15.50 2y -58.81 -2.29 -56.52 -59.57 -60.36 96.20 -85.69 103.03 -85.69
2*3Y 4.00 -0.25 3.50 1.71 1.74 425 -5.50 13.25 -5.50 10Y -59.94 7.26 -67.20 -67.18 -74.21 78.71 -97.33 98.82 -97.33
2*4Y 7.00 0.25 5.90 3.90 4.66 10.50 -8.25 21.75 -8.25
2*5Y 10.00 1.00 8.30 5.56 6.39 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 3.00 0.50 2.40 2.19 2.92 6.50 -3.25 8.50 -3.25 IRS 2*10Y | 16.75 1.00 15.75 12.25 13.25 19.75 -9.50 4250 -9.50
3*5Y 6.00 1.25 4.80 3.85 4.65 11.00 -5.25 14.00 -5.25 KTB 2*10Y| 6350 -1.70 65.20 59.70 64.20 65.20 410 68.70 410
4*5Y 3.00 0.75 2.40 1.66 173 5.25 -2.25 6.25 -2.25 UST 2*10Y| 6237 7.85 54.52 52.09 50.35 67.49 -23.40 135.50 -23.40
5*7Y 2.50 0.00 1.70 1.18 0.51 2.50 -1.75 10.50 -1.75
5410y | 675 0.0 5.75 584 475 675 050 2225 050
7*10Y 425 0.00 4.05 4.66 424 5.75 1.50 1275 1.50 IRS
10*12Y 1.00 0.00 1.10 0.83 -1.75 275 -9.50 5.50 -9.50 06M oDD
10*15Y 1.00 0.00 1.10 0.23 -5.70 425 -18.00 8.00 -18.00 09M Tenor
10*20Y -15.50 0.00 -15.30 -16.29 -21.18 3.25 -35.00 11.25 -35.00 01y
1.5Y
BOND 02y [77/88
Tenor Lv. HYUH| 5MA 20MA 60MA 1Y Max | 1YMin | 3YMax | 3Y Min 03Y
1Y 0.656 2.00 0614 0.674 0.830 1918 0.588 1.935 0.588 04y
1.5Y 0.746 1.60 0.711 0.764 0.901 1.932 0.691 2113 0.691 05Y  [9075
2y 0.792 2.70 0.765 0.818 0.952 1.944 0.747 2.230 0.747 07Y SPRD
3y 0.885 2.00 0.845 0.859 0.968 1.835 0.022 2315 0.022 10Y
4y 1.055 1.80 1.018 1.022 1.156 1.905 0.967 2,502 0.967 12Y
5Y 1.175 240 1.128 1.116 1218 1.910 1.050 2,602 1.050 15Y
7Y 1.288 1.60 1.249 1.237 1.341 2.028 1.163 2728 1.163 20Y
10Y 1427 1.00 1.394 1.381 1470 2.047 1.170 2815 1.170
20Y 1537 0.00 1.520 1.500 1.567 2.106 0.705 2792 0.705 @
Lv. HYd| Lv. | Al a |
91d CD 0.80 -1.00 KTB 111.93 -0.06 111.96 112.06 111.88 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 046 -1.00 | ktB | 133.15 -0.08 133.08 | 13348 | 132.95 Hepsg 34 -11 84 104 128 149 99 78
2 o 18,425 2 | -7.024 25,449 29,872 41,875 58,547 26,056 35,210
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 9.65 -0.75 11.41 12.05 7.06 16.00 -5.30 16.00 -17.75 IO 22| M AL ABAIRS UM 2 S @F = ZA A|ZHX|T 95 S0f 74010 3 2| ME DjLMOE Q=
1.5Y 3.65 1.15 3.13 2.65 -0.21 535 -10.20 535 -19.10 Olo| M2 OjZof OHs|0f QM2 Mkt 5| OpzZt
2y 155 0.55 -0.73 -2.86 -5.13 175 -12.95 175 -25.15
3y -3.75 1.00 -5.23 -5.21 -5.01 100.30 -16.45 100.30 -19.50 A o Al 2l gL o S Gapolio Xt DOl = AR AL -
w0 S 50 2013 So37 2005 695 3350 320 3350 2157}%?_;:._;;; j.‘jl MED OHEZLX| 2 = 210] IjEshs Z&0| O, AIZ 29718 doleds de2|of A AHezj7t o]0
5Y -26.75 1.85 -28.75 -27.04 -25.41 -7.95 -33.30 -2.25 -33.30 = el eEs e,
7Y -35.55 2.65 -39.17 -38.03 -37.21 -15.90 -45.35 -7.50 -45.35
10y -45.20 3.25 -49.56 -47.69 -45.79 -13.95 5545 -7.50 -55.45 CRS. ® &5 . Ot
20Y -71.70 425 -77.46 -75.91 -76.66 52.25 -93.00 52.25 -93.00




