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Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 0.7650 0.50 0.7605 0.7636 0.8823 1.8975 0.7400 1.9125 0.7400 -89,50 375 1y -oA1250 -3.00 1.3800 -1.4500 1%2Y -13Aoo 0.50
oM 0.7675 0.75 0.7630 0.7604 0.8505 1.8925 0.7175 19125 07175 -97.00 350 1.5Y -0.1850 -2.50 1.2900 1.0900 2*3Y 3.00 -0.50
1y 0.7700 0.75 0.7655 0.7628 0.8302 1.8800 0.7100 1.9200 0.7100 -105.50 -4.00 2y -0.2550 -2.50 1.2250 1.0250 2*5Y 17.50 0.00
1.5Y 0.7850 1.00 0.7785 0.7816 0.8350 1.8650 0.7200 2.0250 0.7200 -105.50 525 3y -0.2250 -3.00 1.2000 -0.5650 3*4Y 6.00 0.50
2y 0.8000 150 0.7880 0.7955 0.8400 1.8425 0.7300 2.1150 0.7300 -101.75 -5.00 ay -0.1650 -2.50 1.1850 -0.4750 3*5Y 14.50 0.50
3y 0.8300 2.25 0.8115 0.8286 0.8649 1.8125 0.7600 22225 0.7600 -94.50 525 5Y -0.0800 -2.50 1.1750 -0.4100 4*5Y 8.50 0.00
4y 0.8525 2.50 0.8355 0.8571 0.8931 1.8000 0.7825 2.2950 0.7825 -85.25 525 7Y 0.0400 -2.50 1.2550 -0.3100 5+7Y 12.00 0.00
5Y 0.8650 275 0.8490 0.8758 0.9113 1.7925 0.8000 2.3400 0.8000 7875 -5.00 10Y 0.1550 -2.50 1.3900 -0.1250 5+10Y 23.50 0.00
7Y 0.8925 275 0.8750 0.9021 0.9253 1.7975 0.8150 2.3950 0.8150
10y 0.9425 2.50 0.9260 0.9509 09726 1.8375 0.8525 24850 0.8525 U.S. TREASURY (3= ALY 7|F M)
12Y 0.9625 2.50 0.9460 0.9699 0.9772 1.8650 0.8625 2.5225 0.8625 Tenor M| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 0.9625 2.50 0.9460 0.9699 0.9584 1.8750 0.8525 2.5400 0.8525 2y 0.1485 -0.0117 0.1602 0.1680 0.1834 2.7020 0.1290 29773 0.1290
20Y 0.7750 2.50 0.7575 0.7914 0.7978 1.8700 0.6975 2.5600 0.6975 10Y 0.6545 0.0295 0.6250 0.6471 0.6848 2.7540 0.5685 3.2382 0.5685
6*9M 0.25 0.25 0.25 -033 318 0.50 -12.50 12.50 -12.50 U.S. TREASURY - KTB (33 ¥ 7|F MYl
9*12M 0.25 0.00 0.25 0.24 -2.04 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
12y 3.00 0.75 2.25 3.28 0.99 7.50 -15.50 23.00 -15.50 2y -64.65 -167 -62.98 -60.90 -59.36 96.20 -85.69 103.03 -85.69
273Y 3.00 0.75 235 331 249 575 -5.50 13.25 -5.50 10Y -73.05 0.15 -73.20 -67.79 -65.22 76.80 -97.33 98.82 -97.33
2*4Y 5.25 1.00 475 6.16 530 10.50 -8.25 21.75 -8.25
2*5Y 6.50 125 6.10 8.03 712 14.50 -10.00 27.25 -10.00 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y 2.25 0.25 240 2.85 2.82 6.50 -3.25 8.50 -3.25 IRS 2*10Y | 14.25 1.00 13.25 12.50 13.75 21.00 -9.50 4250 -9.50
3*5Y 3.50 0.50 375 471 463 11.00 -5.25 14.00 -5.25 KTB 2*10Y| 59.00 2.30 56.70 54.80 56.00 66.60 410 68.70 410
4*5Y 125 0.25 135 1.86 1.82 525 -2.25 6.25 -2.25 UST 2#10Y| 50.60 412 46.48 4791 50.14 68.97 -23.40 135.50 -23.40
5+7Y 275 0.00 2.60 2.64 1.40 3.25 -175 10.50 -175
540V | 775 -0.25 7.70 751 6.14 825 050 2225 050
7*10Y 5.00 -0.25 5.10 4388 473 575 150 1275 1.50 IRS
10*12Y 2.00 0.00 2.00 1.90 045 2.75 -9.50 525 -9.50 06M oD
10*15Y 2.00 0.00 2.00 1.90 -143 4.00 -18.00 7.75 -18.00 09M Tenor
10%20Y -16.75 0.00 -16.85 -15.95 -17.48 3.25 -35.00 11.00 -35.00 o1y
1.5Y
BOND 02y [785/795 1*1.5 1.25
Tenor Lv. HQUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03y |83 45 125
1y 0.651 -1.90 0.657 0.669 0.734 1918 0.588 1.935 0.588 04y 26 7.75
1.5Y 0731 -0.40 0728 0.751 0.820 1932 0.691 2113 0.691 05Y  |84.25 10*12 02
2y 0.795 0.50 0783 0.787 0.865 1.944 0.747 2.230 0.747 07y SPRD [5%10 8/ 75
3y 0.845 0.80 0.826 0.849 0911 1.835 0.022 2315 0.022 10v 78 1
4y 0.997 1.20 0.981 1.013 1076 1.895 0.962 2.502 0.962 12Y
5Y 1115 2.30 1.089 1.126 1167 1.909 1.050 2,602 1.050 15Y
7Y 1.250 240 1221 1.257 1.291 2.006 1.163 2728 1163 20Y
10y 1385 2.80 1353 1.390 1427 2027 1170 2815 1170 45 85
20Y 1.585 3.30 1.547 1.543 1.552 2.106 0.705 2792 0.705 @
Lv. HYy| Lv. HYd| Al i |
91d CD 0.79 0.00 KTB 112.04 -0.05 112.08 112.10 112,01 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
| cALL 0.59 10.00 | LkTB | 13355 -0.26 133.74 | 133.86 | 13355 Hepdg 74 12 65 86 77 92 74 56
2 o | 25,705 2 gl | 2307 23,398 20,266 20,633 30,156 21,514 14,404
(1-2Y §9t 3-10Y =1, 258 A|7tH7}
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 11.90 2.65 10.89 9.36 9.60 16.00 -5.30 16.00 -17.75 =Z0X 22| S| U Aoz A Ct7| 7t ZESHA| LIELY 8 M 7 HE 2E|ZY)
1.5Y 5.40 140 5.05 3.06 147 6.00 -10.20 6.00 -19.10
2y 0.50 1.00 048 0.80 -2.54 2.00 -12.95 2.00 -25.15 M7 Ak HRE 7 Y = 09] C o7 WoLt KMubE Al
3y -1.50 145 143 -2.05 461 10030 -1645 10030 -19.50 RS, AT &5 thee TUHIE 29, ©712 o8 Het YO MerHes sloHus
4y -1445 1.30 -14.57 -15.59 -18.25 -6.25 -33.50 -3.20 -33.50 CRS. HaZtol B2t
5Y -25.00 045 -24.04 -25.07 -25.53 -7.95 -33.30 -2.25 -33.30 -8 =
7Y -35.75 0.35 -34.62 -3549 -36.56 -15.90 -45.35 -7.50 4535
10y -44.25 -0.30 4272 -43.92 -4542 -13.95 -55.45 -7.50 5545
20Y -81.00 -0.80 -78.97 -75.18 -75.46 52.25 -93.00 52.25 -93.00




