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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 *1°'HI
6M 1.0175 -3.00 1.0390 1.1259 1.2988 19125 0.9350 19125 0.9350 -133,00 16.25 1Y —03650 13.00 1.3950 -1.4500 1%2Y 2950 -16.50
oM 0.9875 -3.00 1.0155 1.0771 1.2616 19125 0.9050 19125 0.9050 -114.25 6.00 1.5Y -0.1850 3.00 1.3500 1.1000 2*3Y 12.50 -3.50
1Y 0.9650 -3.25 0.9985 1.0373 1.2353 1.9200 0.8750 1.9200 0.8750 -101.25 -1.25 2y -0.0700 -3.50 1.3200 1.1000 2*5Y 12.50 -6.00
1.5Y 0.9575 -3.00 0.9985 1.0185 1.2146 1.9300 0.8650 2.0250 0.8650 -90.00 -8.25 3y 0.0550 -7.00 1.3200 -0.5650 3*4Y -0.50 -2.00
2y 0.9425 -2.25 1.0040 1.0085 1.1959 1.9350 0.8950 2.1150 0.8950 -93.00 -11.00 4y 0.0500 -9.00 13300 -0.4750 3*5Y 0.00 -2.50
3y 0.9550 1.25 1.0070 1.0036 1.1898 1.9650 0.9200 2.2225 0.9200 -92.25 -12.00 5Y 0.0550 -9.50 1.3750 -0.3850 4*5Y 0.50 -0.50
4y 0.9800 2.00 1.0445 1.0274 1.2005 1.9950 0.9050 2.2950 0.9050 -83.75 -14.00 7v 0.1400 -10.50 1.4400 -0.2250 5*7Y 8.50 -1.00
5Y 0.9775 2.50 1.0545 1.0378 1.2040 2.0250 0.8875 2.3400 0.8875 -66.50 -17.50 10Y 0.3500 -13.00 1.6300 -0.1250 5*10Y 29.50 -3.50
7v 0.9775 3.50 1.0545 1.0343 1.2043 2.0575 0.8775 2.3950 0.8775
10Y 1.0150 4.50 1.0890 1.0654 1.2351 21225 0.8925 2.4850 0.8925 U.S. TREASURY (eH= HYY 7= YH))
12Y 0.9700 4.50 1.0380 1.0268 1.2308 2.1525 0.8775 2.5225 0.8775 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 0.9100 500 0.9620 0.9671 1.1993 2.1550 0.8525 2.5400 0.8525 2y 0.2459 -0.0628 0.3087 0.3360 0.3896 29773 0.2459 29773 0.2459
20Y 0.7600 5.00 0.8060 0.8110 1.0872 2.1625 0.6975 2.5600 0.6975 10Y 0.6833 -0.1686 0.8519 0.8617 0.8483 3.2382 0.5685 3.2382 0.5685
6*9M -3.00 0.00 -2.35 -4.88 -3.71 3.50 -12.50 12.50 -12.50 U.S. TREASURY - KTB (32 ¥ 7|1F H
9*12M -2.25 -0.25 -1.70 -3.99 -2.63 6.25 -7.50 10.50 -7.50 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -2.25 1.00 0.55 -2.88 -3.94 7.50 -15.50 23.00 -15.50 2y -81.11 -4.98 -76.13 -76.20 -74.04 103.03 -84.67 103.03 -84.67
2*3Y 1.25 3.50 0.30 -0.49 -0.61 475 -5.50 13.25 -5.50 10Y -85.37 -20.16 -65.21 -75.93 -87.37 98.82 -94.90 98.82 -94.90
2*4Y 3.75 425 405 1.89 0.46 10.50 -8.25 21.75 -8.25
2*5Y 3.50 475 5.05 2.93 0.81 14.50 -10.00 27.25 -10.00 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 2.50 0.75 3.75 2.38 1.07 6.50 -3.25 8.50 -3.25 IRS 2*10Y 7.25 6.75 0.50 7.00 12.50 20.50 -9.50 42.50 -9.50
3*5Y 2.25 1.25 475 3.41 142 11.00 -5.25 14.00 -5.25 KTB 2*10Y|  48.00 4.60 4340 52.30 59.20 59.20 410 68.70 410
4*5Y -0.25 0.50 1.00 1.04 0.35 5.25 -2.25 6.25 -2.25 UST 2*10Y| 4374 -10.58 54.32 52.57 45.87 67.49 -23.40 135.50 -23.40
5*7Y 0.00 1.00 0.00 -0.35 0.03 3.75 -1.75 10.50 -1.75
5410V | 375 200 345 276 311 10.00 050 2225 050
7*10Y 3.75 1.00 3.45 3.11 3.08 7.25 1.50 12.75 1.50 IRS
10*12Y -4.50 0.00 -5.10 -3.86 -0.43 3.00 -9.50 5.50 -9.50 06M  [99.75 DD
10*15Y -10.50 0.50 -12.70 -9.83 -3.58 450 -18.00 8.00 -18.00 09M i
10*20Y -25.50 0.50 -28.30 -25.44 -14.79 4.00 -35.00 11.25 -35.00 01y
1.5Y
BOND 02Y |93.5/94.75 5*10y 1.75
Tenor Lv. HMUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y [93
1Y 1.011 1.80 0.988 1.018 1.189 1918 0.878 1.935 0.878 04Y
1.5Y 1.027 1.90 1.012 1.034 1.210 1.938 0.930 2113 0.930 05Y [965
2y 1.057 -1.30 1.104 1.079 1.230 1.967 0.972 2.230 0.972 o7y |93 SPRD
3y 1.067 -0.50 1.108 1.039 1.205 1.981 0.022 2315 0.022 10Y
4y 1.268 -0.70 1.359 1.240 1.341 2.082 1.070 2.502 1.070 12Y
5Y 1.270 -1.00 1.370 1.261 1.368 2.115 1.110 2.602 1.110 15Y
7v 1.408 1.30 1.501 1.387 1.487 2.216 1.163 2.728 1.163 20Y
10Y 1.537 3.30 1.624 1.481 1.562 2.292 1.170 2.815 1.170
20Y 1.629 3.40 1712 1.538 1.593 2.240 0.705 2792 0.705 BRS
PEEEW Lv. Y| Lv. Y| Al o |
91d CD 1.10 0.00 KTB 111.45 0.12 111.36 111.55 111.35 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
| cAL | 075 1.00 | kTB | 131.82 -0.21 132.05 | 13273 | 131.63 Hepsg 106 5 101 % 85 33 116 81
2 o 29,252 99l | 7129 22,123 29,098 20,985 7,447 29,923 29,345
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y -4.60 -5.05 1.01 1.94 461 12.25 -7.70 12.25 -17.75 L0k 22 M2 AHARL MY 2280l S A Mo AR OFH3L 7T 2 £0|A SLURK| O O|MS| £ 45 o
1.5Y -6.95 -4.90 -1.37 -1.58 048 4.70 -10.20 4.70 -19.10 SAM0| A ZO| ZHESHEUM ZM7L MIHE 2 LIEHLIH [0kl F2| A2 Y. WYX 22 f88 MEE O3 F 314 o
2y -11.45 -0.95 -10.00 -7.01 -3.36 175 -12.95 175 -25.15 Ie 9= Bg goloz Bg
3y -11.20 175 -10.12 -3.53 -1.57 100.30 -16.45 100.30 -19.50
S L R W e s | oms | a  ma o | o RS, 7] UL B2 WIS WS $UF O A, A= ey
7v -43.05 2.20 -44.61 -35.31 -28.25 -7.85 -45.35 -7.50 -45.35
10Y -52.20 1.20 -53.52 -41.58 -32.67 -7.50 -55.45 -7.50 -55.45 CRS. FX2QtZ 7} obgst &l Fetkol| 7| 32| 45. 198 Melst © 72t 52f oz
20Y -86.90 1.60 -90.58 -72.69 -50.59 52.25 -93.00 52.25 -93.00




