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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 1.8625 0.50 1.8595 1.8783 1.8709 19125 1.6000 2.1000 1.2875 -53,25 -2.75 1Y 12850 -1.50 1.6200 0.9950 1%2Y -19Aoo -1.50
oM 1.8475 1.00 1.8390 1.8573 1.8595 19125 1.6900 2.0800 1.2500 -58.00 -4.00 1.5Y 1.1850 -2.50 1.6600 1.2350 2*3Y -5.00 0.00
1Y 18175 1.25 1.8055 1.8314 1.8421 1.9200 17575 2.0600 1.2200 -62.00 -4.00 2Y 1.0950 -3.00 1.6950 1.3200 2*5Y -12.00 -0.50
1.5Y 1.7650 1.50 1.7520 17878 18142 2.0250 17125 2.0725 1.1900 -62.75 -3.50 3Y 1.0450 -3.00 1.7550 1.0050 3*4Y -2.50 0.00
2y 17150 1.00 1.7085 17520 17838 2.1150 1.6725 2.1150 1.1675 -63.50 -3.50 4y 1.0200 -3.00 1.8000 0.9550 3*5Y -7.00 -0.50
3y 16725 0.50 1.6745 17181 17531 2.2225 1.6350 22225 1.1550 -66.75 -375 5Y 0.9750 -3.50 1.8500 0.9000 4*5Y -4.50 -0.50
4y 1.6550 0.50 1.6550 1.6991 1.7407 2.2950 16150 2.2950 1.1575 -62.25 -3.25 7Y 1.0150 -3.50 1.8950 0.9400 5*7Y 4.00 0.00
5Y 1.6425 0.25 1.6455 1.6904 1.7355 2.3400 1.6050 2.3400 1.1575 -49.50 -3.50 10Y 1.1700 -3.50 2.0500 1.1450 5*10Y 19.50 0.00
7v 1.6375 -0.25 1.6455 1.6840 17372 2.3950 1.5950 2.3950 1.1675
10Y 1.6650 0.00 1.6700 1.7086 1.7736 2.4850 1.6150 2.4950 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.6900 0.25 1.6930 1.7339 1.7999 2.5225 1.6425 2.5450 12150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.6900 0.25 1.6930 17378 1.8087 2.5400 1.6450 2.5975 1.2150 2y 2.3151 -0.0366 2.3517 2.3638 2.4330 29773 17123 29773 0.4100
20Y 1.6625 0.50 1.6635 17164 1.7895 2.5600 1.6225 2.7500 1.2150 10Y 2.4685 -0.0321 2.5006 2.5302 24936 3.2382 23187 3.2382 1.3600
6*9M -1.50 0.50 -2.05 -2.10 -1.14 11.00 -5.25 12.50 -6.00 U.S. TREASURY - KTB (o= HYPL 7|= HYY
9*12M -3.00 0.25 -3.35 -2.59 -1.75 9.25 -4.50 10.50 -4.50 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -10.25 -0.25 -9.70 -7.94 -5.83 23.00 -11.00 23.00 -11.00 2y 57.31 -4.36 61.67 62.38 69.30 103.03 -43.97 103.03 -159.50
2*3Y -4.25 -0.50 -3.40 -3.39 -3.06 13.25 -4.25 13.25 -4.25 10Y 60.15 -3.21 63.36 65.52 59.86 98.82 -22.56 98.82 -63.50
2*4Y -6.00 -0.50 -5.35 -5.29 -4.30 21.75 -6.50 23.50 -6.50
2*5Y -7.25 -0.75 -6.30 -6.16 -4.83 27.25 -7.75 34,00 -7.75 | SPRD T2 HH| T-1 T-2 T-3 1Y Max | 1Y Min | 3Y Max | 3Y Min
3*4Y -1.75 0.00 -1.95 -1.90 -1.24 8.50 -2.50 11.25 -2.50 IRS 2*10Y | -5.00 -1.00 -4.00 -4.00 -3.00 42.50 -6.50 6275 -6.50
3*5Y -3.00 -0.25 -2.90 -2.78 -1.77 14.00 -3.50 22.00 -3.50 KTB 2*10Y| 12.50 -0.70 13.20 13.50 15.50 63.50 430 82.90 430
4*5Y -1.25 -0.25 -0.95 -0.87 -0.52 6.00 -1.25 10.75 -1.25 UST 2*10Y| 1534 0.45 14.89 16.64 6.06 79.07 6.06 177.00 6.06
5*7Y -0.50 -0.50 0.00 -0.64 0.17 7.25 -1.25 14.75 -1.25
5410V | 225 -0.25 245 1.83 382 1625 075 3075 075
7*10Y 2.75 0.25 2.45 2.46 3.65 9.50 2.00 16.75 2.00 IRS
10*12Y 2.50 0.25 2.30 2.53 2.63 450 2.00 7.75 -0.25 06M [86 oD
10*15Y 2.50 0.25 2.30 2.91 3.51 6.75 2.00 13.00 -0.75 09M  [84.25 Tenor
10*20Y -0.25 0.50 -0.65 0.78 1.59 10.25 -1.50 27.50 -11.00 01Y [80.75/81/81.25
1.5Y
o2y 1y*1.5y -55
Tenor Lv. Hyd| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 67 7y*10y 2.5
1Y 1.765 0.80 1.754 1.791 1814 1.935 1.743 2.130 1.237 04Y
1.5Y 1.760 1.00 1752 1792 1.823 2113 1.739 2.140 1.232 05Y
2y 1.742 0.70 1738 1.783 1.815 2.230 1.715 2.230 1.225 07Y SPRD
3y 1.729 0.70 1.727 1.750 1.788 2315 1.675 2315 1.200 10Y
4y 1.777 0.70 1.778 1.807 1.851 2.502 1.725 2.502 1.232 12Y
5Y 1.762 0.70 1.762 1.786 1.846 2.602 1.697 2.602 1217 15Y
7v 1.833 0.20 1.839 1.871 1.943 2.728 1.779 2.728 1.270 20Y
10Y 1.867 0.00 1.875 1.903 1.964 2.815 1.805 2.815 1.355 1y 28
20Y 1.897 0.80 1.906 1.934 2.013 2792 1.840 2.871 1430 BRS
™ el Lv. | A jn |
PEEE‘ 1.86 0.00 ﬂ% 109.54 -0.03 109.57 | 109.59 | 109.53 TODAY KRX CCP HYH| T1 T2 T3 T4 T5 T-6
[ caL | 175 -2.00 | LkTB | 12847 -0.01 128.54 | 12859 | 12839 Hepsg 120 A 35 85 105 118 136 121 109
2 9 | 57,465 A | 15649 41,816 29,803 67,211 67,676 43,895 32,017
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 5.25 0.45 5.17 4.07 2.78 6.75 -9.65 9.00 -17.75 SR 22|, ECB ESHHM 3|02 Y= HE
1.5Y 0.50 0.50 0.04 -0.39 -0.86 2.25 -15.60 2.40 -19.10
i o s S R B A R )
J L . ] ) . . ] . - N Dot =
4y -12.20 -0.20 -12.30 -10.79 -10.99 -4.50 -25.00 2.00 -30.35 22 CD”EM SIS Ho) 70| SR & =8,
5Y -11.95 -0.45 -11.63 -9.56 -11.06 -3.20 -27.25 455 -27.25
7v ~19.55 045 19.33 18.74 2061 7.85 -35.15 470 -37.65 CRs, T T2t ot=.
10Y -20.20 0.00 -20.52 -19.40 -19.04 -7.50 -37.50 -7.50 -38.70
20Y -23.45 -0.30 -24.21 -21.75 -22.38 175 -29.60 175 -48.50




