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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 My
6M 1.8575 0.25 1.8580 1.8656 18712 19125 16100 2.0875 1.2875 -57,50 -1.00 1Y 12500 -0.50 1.5400 0.9950 1%2Y —1650 0.50
oM 1.8400 0.25 1.8470 1.8429 1.8594 19125 1.6900 2.0575 1.2500 -63.50 -1.00 1.5Y 1.1600 0.00 1.5650 1.2350 2*3Y -6.00 0.00
1Y 1.8250 0.50 1.8325 1.8154 1.8415 1.9200 17575 2.0325 1.2200 -68.00 -1.75 2Y 1.0850 0.00 1.5950 1.3200 2*5Y -11.00 0.00
1.5Y 1.7950 1.00 1.8005 17676 18112 2.0250 17125 2.0375 1.1900 -70.25 -2.00 3Y 1.0250 0.00 1.6600 1.0050 3*4Y -1.50 0.00
2y 1.7650 175 17630 17264 17785 2.1150 16725 2.1150 1.1675 -69.25 -1.50 4y 1.0100 0.00 1.7200 0.9550 3*5Y -5.00 0.00
3y 17275 2.00 17270 1.6910 1.7460 2.2225 1.6350 2.2225 1.1550 -72.25 -1.50 5Y 0.9750 0.00 1.7800 0.9000 4*5Y -3.50 0.00
4y 1.7025 1.50 1.7085 16714 17321 2.2950 16150 2.2950 1.1575 -68.25 -1.50 7Y 1.0150 0.00 1.8950 0.9400 5*7Y 4.00 0.00
5Y 1.6975 1.50 1.7025 1.6633 1.7259 2.3400 1.6050 2.3400 1.1575 -55.00 -2.00 10Y 1.1700 0.00 2.0500 1.1450 5*10Y 19.50 0.00
7v 1.6975 1.50 1.7020 1.6593 17263 2.3950 1.5950 2.3950 1.1675
10Y 1.7200 2.00 1.7255 1.6823 1.7600 2.4850 1.6150 2.4850 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.7450 2.00 1.7505 1.7066 1.7862 2.5225 1.6425 2.5225 12150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.7500 2.00 1.7540 1.7090 1.7937 2.5400 1.6450 2.5475 1.2150 2y 2.3900 -0.0122 2.4022 2.4022 2.4062 29773 17363 29773 0.4100
20Y 1.7225 2.00 1.7265 1.6828 17763 2.5600 1.6225 2.7000 1.2150 10Y 2.5637 -0.0325 2.5962 2.5962 2.5935 3.2382 23277 3.2382 1.3600
6*9M -1.75 0.00 -1.10 -2.28 -1.18 9.75 -5.25 12.50 -6.00 U.S. TREASURY - KTB (o= HYPL 7|= HYY
9*12M -1.50 0.25 -1.45 -2.75 -1.79 8.75 -4.50 10.50 -4.50 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -6.00 1.25 -6.95 -8.90 -6.31 23.00 -11.00 23.00 -11.00 2y 62.00 -2.52 64.52 62.52 63.62 103.03 -35.87 103.03 -159.50
2*3Y -3.75 0.25 -3.60 -3.54 -3.24 13.25 -4.25 13.25 -4.25 10Y 65.37 -5.05 7042 65.42 66.15 98.82 -19.97 98.82 -63.50
2*4Y -6.25 -0.25 -5.45 -5.50 -4.64 21.75 -6.50 23.50 -6.50
2*5Y -6.75 -0.25 -6.05 -6.31 -5.26 27.25 -7.75 34.00 -7.75 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y -2.50 -0.50 -1.85 -1.96 -1.40 8.50 -2.50 11.25 -2.50 IRS 2*10Y | -4.50 0.25 -4.75 -2.25 -3.25 42.50 -6.50 6275 -6.50
3*5Y -3.00 -0.50 -2.45 -2.78 -2.02 14.00 -3.50 22.00 -3.50 KTB 2*10Y|  14.00 0.50 13.50 16.50 16.20 63.50 430 82.90 430
4*5Y -0.50 0.00 -0.60 -0.81 -0.62 6.00 -1.25 10.75 -1.25 UST 2*10Y| 17.37 -2.03 19.40 19.40 18.73 79.07 6.06 177.00 6.06
5*7Y 0.00 0.00 -0.05 -0.40 0.04 7.25 -1.25 14.75 -1.25
5410V | 225 050 230 1.90 342 1625 075 3075 075
7*10Y 2.25 0.50 2.35 2.30 3.38 9.50 1.75 16.75 1.75 IRS
10*12Y 2.50 0.00 2.50 244 2.61 450 2.00 7.75 -0.25 06M [68.75 DD
10*15Y 3.00 0.00 2.85 2.68 3.37 6.75 2.00 13.00 -0.75 09M [84 Tenor
10*20Y 0.25 0.00 0.10 0.05 1.63 10.25 -1.50 27.50 -11.00 01Y [825/8225
15Y [7925/795
BOND 02y [755 1*1.5Y -03
Tenor Lv. Hyd| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min o3y |71 4*5Y 05
1Y 1.769 0.30 1.774 1.766 1.809 1.935 1.743 2.065 1.237 04Y
1.5Y 1.769 0.60 1.776 1.764 1.815 2.113 1.739 2.113 1.232 05Y [68.25
2y 1.770 1.30 1.768 1.750 1.808 2.230 1.715 2.230 1.225 07Y SPRD
3y 1.760 1.80 1.759 1732 1.781 2315 1.675 2315 1.200 10y [71/70
4y 1.815 2.50 1.811 1.784 1.842 2.502 1.725 2.502 1.232 12Y
5Y 1.800 2.30 1.801 1.764 1.836 2.602 1.697 2.602 1217 15Y
7v 1.874 2.00 1.880 1.845 1.929 2.728 1.779 2.728 1.270 20Y
10Y 1.910 1.80 1.920 1.881 1.953 2.815 1.805 2.815 1.355 2y CCS 85/08
20Y 1917 0.20 1.933 1.906 1.999 2792 1.840 2.820 1430 BRS
PEEEW Lv. Y| Lv. Y| Al o |
91d CD 1.86 0.00 KTB 109.40 -0.07 109.49 109.49 109.40 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 174 2.00 | kB | 128.04 -0.19 128.33 128.34 128.02 Hepsig 924 -58 150 157 57 84 90 106
2 9 | 29,316 A& | -31,510 60,826 74,370 18,510 32,765 45,356 33,155
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 5.60 0.20 5.87 497 3.21 6.75 -9.65 9.00 -17.75 2R 22, 90 M2 ojzo 2R 22| AD.
1.5Y 2.60 0.40 2.41 0.41 -0.43 2.65 -15.60 2.65 -19.10
2y -0.50 0.45 -0.50 -2.37 -2.91 -0.25 -15.70 -0.25 -25.15 RS, ® 77 23| Aa. FE AEmY
3Y -3.25 0.20 -3.18 -4.12 -3.51 2.55 -13.50 475 -19.50 o RPN Seol oA Sixl = o
ay -11.25 -1.00 -10.29 -11.27 -10.99 -4.50 -25.00 2.00 -30.35 FHOE Ol BT 2. ofF S84 Ol = BT £ STIIT MY 2.
5Y -10.25 -0.80 -9.87 -10.12 -10.98 -3.20 -27.25 455 -27.25 N N
7v 17.65 -0.50 17.78 18.61 2031 7.85 -35.15 470 -37.65 RS, 1YZ F|Qlotil T2 PZHolA 2 OF
10Y -19.00 0.20 -19.47 -19.83 -19.34 -7.50 -37.50 -7.50 -38.70
20Y -19.45 1.80 -20.69 -22.30 -22.30 175 -29.60 175 -48.50




