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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 0.7675 0.25 0.7640 0.7784 0.9101 1.8975 0.7400 19125 0.7400 =i 00,25 275 1Y -oA2250 -2.50 1.3900 -1.4500 12y i 1 00 0.00
oM 0.7725 0.25 0.7665 0.7643 0.8750 1.8925 0.7175 19125 0.7175 -107.00 275 1.5Y -0.2750 -2.50 1.3150 1.1650 2*3Y 4,00 -1.00
1Y 0.7775 0.25 0.7690 0.7618 0.8520 1.8800 0.7100 1.9200 0.7100 -114.00 -2.50 2y -0.3350 -2.50 1.2450 1.0600 2*5Y 15.50 -150
1.5Y 0.7950 0.25 0.7905 0.7768 0.8556 1.8650 0.7200 2.0250 0.7200 -113.00 375 3y -0.2950 3,50 1.2150 -0.5650 34y 550 0.00
2y 0.8050 0.00 0.8050 0.7895 0.8593 1.8425 0.7300 2.1150 0.7300 -110.50 375 4y -0.2400 3,50 1.2000 -0.4750 3+5Y 11.50 -0.50
3y 0.8350 0.25 0.8375 0.8211 0.8825 1.8125 0.7600 2.2225 0.7600 -106.50 450 5Y -0.1800 -4.00 1.1950 -0.4100 4*5Y 6.00 -0.50
ay 0.8650 0.25 0.8630 0.8480 0.9109 1.8000 0.7825 2.2950 0.7825 -97.25 450 7Y -0.0600 -4.00 1.2650 -0.3100 5+7Y 12.00 0.00
5Y 0.8850 0.50 0.8785 0.8679 0.9281 1.7925 0.8000 2.3400 0.8000 -89.00 475 10Y 0.0750 -4.00 1.4000 -0.1250 5%10Y 2550 0.00
7Y 0.9125 0.50 0.9050 0.8896 0.9392 1.8000 0.8150 2.3950 0.8150
10Y 0.9650 0.75 0.9560 0.9361 0.9850 1.8525 0.8525 2.4850 0.8525 U.S. TREASURY (eH= HYY 7= YH))
12Y 0.9850 0.75 0.9760 0.9524 0.9829 1.8800 0.8625 2.5225 0.8625 Tenor HedH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 0.9850 0.75 0.9760 0.9524 0.9577 1.8925 0.8525 2.5400 0.8525 2y 0.1897 -0.0080 0.1977 0.1974 0.1973 2.7020 0.1290 2.9773 0.1290
20Y 0.7950 -0.50 0.7960 0.7820 0.8013 1.8700 0.6975 2.5600 0.6975 10Y 0.7061 0.0066 0.6995 0.7093 0.7339 2.7589 0.5685 3.2382 0.5685
6*9M 0.50 0.00 0.25 141 351 0.50 -12.50 12.50 -12.50 U.S. TREASURY - KTB CEEEEEEEEE
9*12M 0.50 0.00 0.25 -0.25 -2.30 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 275 -0.25 3.60 278 073 7.50 -15.50 23.00 -15.50 2y -60.23 0 -60.23 -58.76 -62.77 96.20 -85.69 103.03 -85.69
273Y 3.00 0.25 3.25 3.16 233 575 -5.50 13.25 -5.50 10Y -68.39 0.66 -69.05 -66.57 -66.31 76.80 -97.33 98.82 -97.33
2*4Y 6.00 0.25 5.80 5.85 5.16 10.50 -8.25 2175 -8.25
2*5Y 8.00 0.50 7.35 7.84 6.89 14.50 -10.00 27.25 -10.00 Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
3*4Y 3.00 0.00 255 2.69 2.83 6.50 -3.25 8.50 -3.25 IRS 2*10Y | 16.00 0.75 15.25 14.00 15.75 21.00 -9.50 4250 -9.50
3*5Y 5.00 0.25 4.10 4.68 456 11.00 -5.25 14.00 -5.25 KTB 2*10Y| 59.80 0.80 59.00 59.00 57.20 66.60 4.10 68.70 4.10
4*5Y 2.00 0.25 1.55 1.99 173 525 225 6.25 -2.25 UST 210Y| 51.64 146 50.18 51.19 53.66 68.97 -23.40 135.50 -23.40
5*7Y 275 0.00 2.65 2.18 1.11 3.25 175 10.50 175
5410 | 800 025 775 683 5.69 825 050 2225 050
7*10Y 5.25 0.25 5.10 4.65 458 575 1.50 12.75 150 IRS
10*12Y 2.00 0.00 2.00 1.63 -0.21 275 -9.50 525 -9.50 06M DD
10*15Y 2.00 0.00 2.00 1.63 273 4.00 -18.00 7.75 -18.00 09M Tenor
10%20Y -17.00 -1.25 -16.00 -1541 -18.38 3.25 -35.00 11.00 -35.00 01y
15Y |79.25
BOND 02y
Tenor Lv. HUH| 5MA 20MA 60MA 1Y Max | 1YMin | 3YMax | 3Y Min 03y
1Y 0.670 -1.00 0.694 0.660 0.769 1918 0.588 1.935 0.588 04Y
1.5Y 0.751 -0.90 0778 0.749 0.850 1.932 0.691 2113 0.691 05Y 885
2y 0.792 -0.80 0.800 0.787 0.895 1.944 0.747 2.230 0.747 07Y SPRD
3y 0.847 0.00 0.851 0.851 0.937 1.835 0.022 2315 0.022 10Y
ay 1.021 -0.40 1.020 1.018 1.107 1.905 0.967 2502 0.967 12y
5Y 1.127 -0.50 1.128 1.127 1.189 1910 1.050 2.602 1.050 15Y
7Y 1.261 -0.20 1.263 1.254 1312 2.028 1.163 2728 1.163 20Y
10y 1390 0.00 1392 1.390 1.447 2.047 1.170 2.815 1.170
20Y 1570 1.80 1.547 1.523 1.563 2.106 0.705 2792 0.705 @
Lv. HYd| Lv. | Al a |
91d CD 0.79 0.00 KTB 111.99 0.03 112.00 112.02 111.96 TODAY KRX CCP Y| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 047 1.00 | kB | 13344 0.00 133.52 133.58 133.21 EEEES 56 7 -44 100 56 100 107 57 77
EREN 14,404 2 | -22,551 36,955 18,928 44,459 28,225 15,939 20,140
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 10.75 1.25 746 10.23 8.29 16.00 -5.30 16.00 -17.75 IO 22| M2 AMHAIRS S 0|47} BXSH 7HS 0| SHASH D& S 0|0 0| ZISME 2K 0WE RO G2 ST
1.5Y 4.40 1.15 1.27 2.76 0.51 5.35 -10.20 5.35 -19.10 HEhO| X BHA &2 SA0E 22| AS
2y 1.30 0.80 046 0.23 -3.54 2.00 -12.95 2.00 -25.15
3v 120 025 13 2% | 544 | 10030 -Ted5 | 10030 | 1950 RS, BB M EXME 0K 2312 4 L2 9B g TS 22 45 2 HANN St BH, 2T 387
ay -15.60 0.65 -15.70 -16.98 -19.63 -6.25 -33.50 -3.20 -33.50 29| 201 O[A 27F ST} BO| Lie} S 2S BYOD| B EAM SCIoIX Amel Sarolx| Ha o= B AEHIL oj2e
5Y -24.20 1.00 -24.93 -25.92 -26.07 -7.95 -33.30 -2.25 -33.30 TEEENEAS = SHEA TR e A=& 7% =
7Y -34.85 0.70 -35.82 -3645 -37.28 -15.90 -45.35 -7.50 4535
10y -42.50 0.75 -43.58 -45.40 -46.17 -13.95 5545 -7.50 -55.45 CRS. ™ 72 o2 oty
20Y -77.50 -2.30 -75.12 -74.12 -76.21 52.25 -93.00 52.25 -93.00




