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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 0.00 0.7610 0.7635 0.8780 1.8975 0.7400 19125 0.7400 -87,50 2.00 1Y —0A1050 2.00 1.3800 -1.4500 1*2Y —11A00 2.00
9IM 0.7675 0.00 0.7630 0.7615 0.8468 1.8925 0.7175 1.9125 0.7175 -95.50 1.50 1.5Y -0.1600 2.50 1.2900 1.0900 2*3Y 4.00 1.00
1Y 0.7700 0.00 0.7650 0.7643 0.8269 1.8800 0.7100 1.9200 0.7100 -102.50 3.00 2Y -0.2150 4.00 1.2250 1.0250 2*5Y 19.00 1.50
1.5Y 0.7950 1.00 0.7805 0.7836 0.8320 1.8650 0.7200 2.0250 0.7200 -101.75 3.75 3Y -0.1750 5.00 1.2000 -0.5650 3*4Y 6.00 0.00
2Y 0.8100 1.00 0.7915 0.7973 0.8370 1.8425 0.7300 2.1150 0.7300 -98.50 3.25 4y -0.1150 5.00 1.1850 -04750 3*5Y 15.00 0.50
3Y 0.8425 1.25 0.8170 0.8299 0.8620 1.8125 0.7600 22225 0.7600 -91.25 3.25 5Y -0.0250 5.50 1.1750 -0.4100 4*5Y 9.00 0.50
4Y 0.8700 1.75 0.8405 0.8585 0.8900 1.8000 0.7825 2.2950 0.7825 -82.25 3.00 7Y 0.0950 5.50 1.2550 -0.3100 5*7Y 12.00 0.00
5Y 0.8875 2.25 0.8535 0.8769 0.9083 1.7925 0.8000 2.3400 0.8000 -76.00 275 10Y 0.2100 5.50 1.3900 -0.1250 5*10Y 23.50 0.00
7Y 0.9175 2.50 0.8795 0.9035 0.9228 1.7975 0.8150 2.3950 0.8150
10Y 0.9700 2.75 0.9310 0.9528 0.9704 1.8375 0.8525 2.4850 0.8525 U.S. TREASURY (= FYY 7|1F M eH|)
12y 0.9900 2.75 0.9510 0.9723 0.9759 1.8650 0.8625 2.5225 0.8625 Tenor | 1Y Max 1Y Min 3Y Max 3Y Min
15Y 0.9900 2.75 0.9510 0.9723 0.9580 1.8750 0.8525 2.5400 0.8525 2Y 0.1721 0.0236 0.1485 0.1602 0.1680 2.7020 0.1290 29773 0.1290
20Y 0.8000 2.50 0.7625 0.7925 0.7966 1.8700 0.6975 2.5600 0.6975 10Y 0.6783 0.0238 0.6545 0.6250 0.6471 2.7540 0.5685 3.2382 0.5685
6*9M 0.25 0.00 0.20 -0.20 -3.12 0.50 -12.50 12.50 -12.50 U.S. TREASURY - KTB (= 2 7|1F HY
9*12M 0.25 0.00 0.20 0.28 -1.99 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 4.00 1.00 2.65 3.30 1.01 7.50 -15.50 23.00 -15.50 2Y -61.79 2.86 -64.65 -62.98 -60.90 96.20 -85.69 103.03 -85.69
2*3Y 3.25 0.25 2.55 3.26 249 5.75 -5.50 13.25 -5.50 10Y -72.17 0.88 -73.05 -73.20 -67.79 76.80 -97.33 98.82 -97.33
2*4Y 6.00 0.75 4.90 6.13 5.30 10.50 -8.25 21.75 -8.25
2*5Y 7.75 1.25 6.20 7.96 7.12 14.50 -10.00 27.25 -10.00 Lv. | T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 2.75 0.50 2.35 2.86 2.80 6.50 -3.25 8.50 -3.25 IRS 2*10Y 16.00 1.75 14.25 13.25 12.50 21.00 -9.50 42.50 -9.50
3*5Y 4.50 1.00 3.65 4.70 4.63 11.00 -5.25 14.00 -5.25 KTB 2*10Y 61.00 2.00 59.00 56.70 54.80 66.60 4.10 68.70 4.10
4*5Y 1.75 0.50 1.30 1.84 1.83 5.25 -2.25 6.25 -2.25 UST 2*10Y 50.62 0.02 50.60 46.48 47.91 68.97 -23.40 135.50 -23.40
5*7Y 3.00 0.25 2.60 2.66 1.45 3.25 -1.75 10.50 -1.75
50y | 825 050 7.75 759 621 825 050 2225 050
7*10Y 5.25 0.25 5.15 4.93 4.76 5.75 1.50 12.75 1.50 IRS
10*12Y 2.00 0.00 2.00 1.95 0.55 2.75 -9.50 5.25 -9.50 06M oDD
10*15Y 2.00 0.00 2.00 1.95 -1.24 4.00 -18.00 7.75 -18.00 09M Tenor
10*20Y -17.00 -0.25 -16.85 -16.03 -17.38 3.25 -35.00 11.00 -35.00 01y
1.5Y
BOND 02y 8125 1.5%2y 1.25
Tenor Lv. M| S5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 5*10y 8.5
1Y 0.641 -1.00 0.655 0.669 0.729 1918 0.588 1.935 0.588 04y
1.5Y 0.720 -1.10 0.727 0.751 0.815 1.932 0.691 2113 0.691 05Y 85/86.5 /89
2Y 0.790 -0.50 0.786 0.789 0.861 1.944 0.747 2.230 0.747 7Y SPRD
3Y 0.845 0.00 0.831 0.848 0.908 1.835 0.022 2315 0.022 10Y 97.25
4Y 1.004 0.70 0.984 1.011 1.071 1.895 0.962 2.502 0.962 12y
5Y 1.130 1.50 1.097 1.125 1.164 1.909 1.050 2.602 1.050 15Y
7Y 1.264 1.40 1.229 1.257 1.288 2.006 1.163 2.728 1.163 20Y
10Y 1.400 1.50 1.361 1.389 1425 2.027 1.170 2.815 1.170 4*5y 85 / 2y -24.5
20Y 1.585 0.00 1.555 1.546 1.552 2.106 0.705 2.792 0.705 CRS
Lv. ]| Lv. | Al a |
91d CD 0.79 0.00 KTB 112,01 -0.03 112.08 112.12 111.98 TODAY KRX CCP HYUH| T-1 T-2 T3 T-4 T-5 T-6
| cAL | o051 -8.00 | kB | 13331 -0.24 133.66 133.82 133.17 PEEE] 63 A -14 77 65 86 77 92 74
= o ‘ 16,073 @ ‘ -9,632 25,705 23,398 20,266 20,633 30,156 21,514
(1-2Y E¢ 3-10Y 21, 25H A|7HE7}
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 12.90 1.00 1098 9.48 9.80 16.00 -5.30 16.00 -17.75 20K 22| 7| P2 SAOE Ma. CH| [ZHS ZEEA| LIEFLY 298 DM J1TatA. (e AEZY)
1.5Y 7.50 2.10 5.35 331 1.69 7.50 -10.20 7.50 -19.10
2y 2,00 1.50 057 085 -2.44 2.00 -12.95 2.00 -25.15 IRS. MA7H A%, CH| S0 &7 227} O Q20A 4018 M 7HLaba. a|A| 87} 3t 2007
3Y -0.25 1.25 -1.38 -1.82 -4.55 100.30 -16.45 100.30 -19.50
4Y -13.40 1.05 -14.35 -15.29 -18.14 -6.25 -33.50 -3.20 -33.50 CRS. HAZHOA S
5Y -24.25 0.75 -24.39 -24.85 -25.55 -7.95 -33.30 -2.25 -33.30 == e e
7Y -34.65 1.10 -34.93 -35.31 -36.57 -15.90 -45.35 -7.50 -45.35
10Y -43.00 1.25 -42.98 -43.65 -45.44 -13.95 -55.45 -7.50 -55.45
20Y -78.50 2.50 -79.23 -75.31 -75.50 52.25 -93.00 52.25 -93.00




