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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 1.6925 0.75 1.6905 1.6929 1.6887 1.7200 1.3025 2.6800 1.2875 -54,50 0.50 1y 12800 1.00 1.6200 0.7650 1%2Y 2A05 0.00
oM 1.7575 0.50 1.7570 1.7603 17533 1.8025 1.2850 2.7075 1.2500 -60.00 0.50 1.5Y 1.3400 0.50 1.6600 0.9150 2*3Y 2.05 0.00
1y 1.8250 0.50 1.8245 1.8323 1.8228 1.8850 1.2700 2.7450 1.2200 -63.00 0.75 2Y 1.4000 0.50 1.6950 0.8850 2*5Y 21.50 -1.50
1.5Y 1.9400 0.00 1.9445 1.9520 1.9238 2.0050 1.2550 2.8100 1.1900 -65.00 0.25 3y 1.4950 0.00 1.7550 0.8550 3*4Y 7.00 -0.50
2y 2.0300 -0.25 2.0360 2.0394 1.9953 2.1000 1.2325 2.8850 1.1675 -65.75 0.00 4y 1.5650 -0.50 1.8000 0.8400 3*5Y 12.00 -1.00
3y 2.1450 -0.25 2.1520 21511 20837 22175 1.2250 3.0275 1.1550 -66.50 -0.25 5Y 1.6150 -1.00 1.8500 0.8350 4*5Y 5.00 -0.50
4y 22225 -0.50 2.2310 22249 21412 2.2950 1.2250 3.1450 1.1575 -62.00 0.50 7Y 1.7200 -1.00 1.8950 0.8050 5*7Y 10.50 0.00
5Y 2.2800 -0.75 2.2895 22748 21810 2.3400 1.2250 3.2400 1.1575 -56.00 0.50 10Y 1.8700 -1.00 2.0150 0.7900 5*10Y 25.50 0.00
7Y 2.3400 -1.50 2.3540 23325 22232 23925 1.2350 3.3800 1.1675
10Y 24300 -1.50 24450 24088 2.2850 2.4750 1.2675 3.5250 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 24675 -1.50 24825 2.4464 23233 25125 1.2725 3.5600 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 24850 -1.50 2.5000 24626 23368 2.5300 1.2725 3.5825 1.2150 2y 2.1936 0.0051 2.1885 2.1677 2.1143 21936 0.7400 21936 0.2800
20Y 2.5050 -1.50 2.5195 2.4806 23433 2.5475 1.2625 3.7325 1.2150 10Y 2.8786 -0.0309 2.9095 2.9058 2.8294 2.9095 1.5600 3.0300 1.3600
6*9M 6.50 -0.25 6.65 6.74 6.46 12.50 -2.50 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 6.75 0.00 6.75 7.20 6.95 10.50 -1.75 10.50 -4.25 Tenor Lv. HYUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
1*2Y 20.50 -0.75 21.15 20.71 17.25 22.75 -3.75 22.75 -5.50 2y 2.56 0.91 1.65 -0.03 -5.77 10.19 -70.50 10.19 -264.00
2*3Y 11.50 0.00 11.60 11.18 8.84 13.25 -0.75 14.25 -1.75 10Y 12.66 -0.59 13.25 1538 5.24 47.40 -24.46 47.40 -98.50
2*4Y 19.25 -0.25 19.50 18.55 14.59 21.75 -0.75 27.75 -1.75
2*5Y 25.00 -0.50 2535 2354 18.58 27.25 -0.75 38.50 -1.75 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y 7.75 -0.25 7.90 7.38 575 8.50 0.00 14.00 -0.50 IRS 2*10Y |  40.00 -1.25 4125 40.00 41.25 4250 3.50 68.25 2.75
3*5Y 13.50 -0.50 13.75 12.36 9.74 14.00 0.00 25.00 -0.50 KTB 2*10Y| 5840 -2.10 60.50 58.40 60.50 68.70 12.50 89.00 11.80
4*5Y 575 -0.25 5.85 499 3.99 6.25 0.00 11.25 -0.25 UST 2*10Y| 6850 -3.60 7210 73.81 7151 135.50 41.06 264.00 41.06
5*7Y 6.00 -0.75 6.45 5.78 422 10.50 1.00 15.25 0.25
5410V | 1500 -0.75 1555 1340 1040 2225 425 3075 375
7*10Y 9.00 0.00 9.10 7.63 6.18 12.75 3.25 16.75 3.00 IRS
10*12Y 3.75 0.00 3.75 3.76 3.83 450 -0.25 7.75 -0.25 06M oD
10*15Y 5.50 0.00 5.50 5.39 5.17 6.00 -0.75 15.00 -0.75 09M Tenor
10%20Y 7.50 0.00 7.45 7.19 5.83 7.50 -11.00 31.00 -11.00 01y [82/8225
1.5Y
o2y [03 1M 675
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03y [14/15/1525 6*12Y 1925
1y 1.867 0.20 1.868 1.844 1.839 1.885 1335 2.720 1.237 04Y 7*10Y 85
1.5Y 2,054 -0.20 2.060 2,033 2.003 2,079 1319 2.820 1232 05y  [285 7*12Y 1275
2y 2.168 -0.40 2176 2171 2.110 2.230 1.297 2.920 1.225 07Y SPRD [7°20Y 165
3y 2.262 -1.00 2.275 2.256 2.168 2.306 1.250 3.050 1.200 10V [435
4y 2408 -1.70 2424 2.420 2.326 2.496 1312 3.280 1232 12Y  |46.25
5Y 2516 -2.40 2.536 2523 2.400 2.602 1.270 3.410 1217 15Y
7Y 2,661 -2.30 2,681 2.658 2.529 2.728 1357 3.563 1.270 20Y
10Y 2752 -2.50 2774 2.740 2.590 2812 1.424 3.750 1355
20Y 2.720 -1.40 2733 2.686 2.550 2.759 1457 3.943 1430 @
Lv. HUH| F}E% Lv. HUH| Al jnl x
91d CD 1.65 0.00 KTB 107.64 0.04 107.60 107.67 107.57 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 150 0.00 | kB | 11939 0.24 119.15 | 11947 | 11911 Hepsg 88 71 -67 155 88 155 142 168 194
2 o | 23,240 9f gl | -10243 33,483 23,240 33,483 38,152 62,328 59,750
(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 -4.20 0.30 -4.33 -117 -1.58 9.00 -17.75 11.00 -17.75 SR 22|, 0] AH|RFE7F 27 Matoy| Qllsh ZHA|, 0| 2K 512t S OFMXtA MBS Hzbg oA 22| 312t ozt
1.5Y -11.40 0.20 -11.53 -8.12 -7.94 240 -19.10 7.00 -19.10 Q|0I0] 31 FAIMES £0j2 SHAHE 2D 712 Z A K 2.
2y -13.80 0.15 -14.04 -13.11 -11.46 -1.35 -25.15 5.50 -25.15
3y -11.70 0.75 -12.26 -10.49 -8.46 475 -19.50 8.75 -19.50 ° N . -
4y -18.55 1.20 -19.30 -19.49 -18.46 -7.95 -30.35 2.00 -30.35 IRS, 152‘”'9@ T %El iﬂ A= EEHE;L"
5Y -23.60 165 2467 -24.86 -21.86 2.25 27.25 455 27.25 S0 HigY ot £917]. YUY I BE UAS.
7Y -32.10 0.80 -32.70 32,51 -30.55 -11.50 -37.65 375 -37.65
10Y -32.20 1.00 -32.90 -33.10 -30.52 -12.95 -38.70 -8.20 -38.70 CRS, 2Y O[3} 712+ S2| &5, 4Y o]¢ 72t F2| 3h2t
20Y -21.50 -0.10 -21.39 -20.49 -20.69 -14.75 -48.50 -145 -48.50




