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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 °='HI
6M 1.8300 -0.75 1.8425 1.8571 1.8702 1.9125 1.6750 2.0875 1.2875 -60,50 2.50 1Y 11700 1.00 1.5000 0.9950 1+2Y -13Aoo 0.50
oM 1.8000 -1.00 1.8210 1.8374 1.8570 1.9125 1.7350 2.0525 1.2500 -64.00 2.75 1.5Y 1.1000 1.00 1.5250 1.2350 2*3Y -6.00 0.50
1Y 1.7750 -1.50 1.8020 1.8129 1.8388 1.9200 1.7575 2.0325 1.2200 -66.25 2.75 2Y 1.0400 1.50 1.5650 1.3200 2*5Y -9.50 0.50
1.5Y 1.7400 -1.75 1.7725 1.7705 1.8071 2.0250 1.7125 2.0325 1.1900 -69.25 3.25 3Y 0.9800 2.00 1.6550 0.9600 3*4Y -0.50 0.00
2y 1.7025 -1.25 17375 1.7304 1.7736 2.1150 1.6725 2.1150 1.1675 -68.75 2.75 4y 0.9750 2.00 1.7200 0.9550 3*5Y -3.50 0.00
3y 16725 -1.25 1.7065 1.6965 1.7406 22225 1.6350 22225 1.1550 -71.25 2.75 5Y 0.9450 2.00 1.7800 0.9000 4*5Y -3.00 0.00
4y 1.6625 -0.75 1.6930 1.6788 1.7259 2.2950 1.6150 2.2950 1.1575 -67.00 2.50 7Y 0.9850 2.00 1.8950 0.9400 5*7Y 4.00 0.00
5Y 1.6575 -0.75 1.6880 1.6719 1.7191 2.3400 1.6050 2.3400 1.1575 -55.50 2.25 10Y 1.1300 2.00 2.0500 1.1100 5*10Y 18.50 0.00
7Y 1.6550 -0.50 1.6860 1.6700 1.7185 2.3950 1.5950 2.3950 1.1675
10Y 1.6850 -0.25 1.7125 1.6941 1.7503 2.4850 1.6150 2.4850 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.7100 -0.25 1.7375 1.7183 1.7763 2.5225 1.6425 2.5225 12150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.7175 -0.25 1.7445 1.7211 1.7833 2.5400 1.6450 2.5400 1.2150 2Y 2.2861 -0.0558 2.3419 2.3098 2.3660 29773 1.7783 29773 0.4100
20Y 1.6950 0.00 1.7200 1.6939 1.7661 2.5600 1.6225 2.6500 1.2150 10Y 2.5004 -0.0352 2.5356 2.5248 2.5690 3.2382 2.3394 3.2382 1.3600
6*9M -3.00 -0.25 -2.15 -1.98 -1.32 8.50 -5.25 12.50 -6.00 U.S. TREASURY - KTB (o= HYPL 7|= HYY
9*12M -2.50 -0.50 -1.90 -2.45 -1.82 8.25 -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 -7.25 0.25 -6.45 -8.25 -6.52 23.00 -11.00 23.00 -11.00 2y 54.61 -4.98 59.59 54.78 59.10 103.03 -26.17 103.03 -159.50
2*3Y -3.00 0.00 -3.10 -3.39 -3.30 13.25 -4.25 13.25 -4.25 10Y 62.54 -3.32 65.86 61.28 64.70 98.82 -15.23 98.82 -63.50
2*4Y -4.00 0.50 -4.45 -5.16 -4.77 21.75 -6.50 23.50 -6.50
2*5Y -4.50 0.50 -4.95 -5.85 -5.45 27.25 -7.75 34.00 -7.75 Lv. My T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y -1.00 0.50 -1.35 -1.78 -147 8.50 -2.50 11.25 -2.50 IRS 2*10Y | -1.75 1.00 -2.75 -2.25 -3.00 42.50 -6.50 6275 -6.50
3*5Y -1.50 0.50 -1.85 -2.46 -2.15 14.00 -3.50 22.00 -3.50 KTB 2*10Y| 13.50 0.40 13.10 15.00 14.70 63.50 430 82.90 430
4*5Y -0.50 0.00 -0.50 -0.69 -0.68 6.00 -1.25 10.75 -1.25 UST 2*10Y| 2143 2.06 19.37 21.50 20.30 79.07 6.06 177.00 6.06
5*7Y -0.25 0.25 -0.20 -0.19 -0.06 7.25 -1.25 14.75 -1.25
5410V | 275 050 245 223 312 1625 075 3075 075
7*10Y 3.00 0.25 2.65 241 3.18 9.50 1.75 16.75 175 IRS
10*12Y 2.50 0.00 2.50 241 2.59 450 2.00 7.75 -0.25 06M oDD
10*15Y 3.25 0.00 3.20 2.70 3.30 6.75 2.00 13.00 -0.75 09M i
10*20Y 1.00 0.25 0.75 -0.02 1.58 10.25 -1.50 27.50 -11.00 01y  [78/77.75/775
15Y 7425
BOND 02Y  |70/70.25/70.5 9y*10y 1
Tenor Lv. HMUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y
1Y 1.755 -0.30 1.766 1.762 1.804 1.935 1.743 2.020 1.237 04Y
1.5Y 1.756 -0.10 1.769 1.762 1.810 2.113 1.739 2.113 1.232 05Y  |65.25/66
2y 1.740 -0.60 1.761 1.751 1.802 2.230 1.715 2.230 1.225 07Y SPRD
3y 1.720 -0.50 1.746 1738 1.775 2315 1.675 2315 1.200 10Y |67.75/68.75
4y 1.767 -0.80 1.800 1.791 1.835 2.502 1.725 2.502 1.232 12Y
5Y 1.752 -0.80 1.786 1.775 1.827 2.602 1.697 2.602 1217 15Y
7v 1.836 -0.50 1.866 1.855 1.918 2.728 1.779 2.728 1.270 20Y
10Y 1.875 -0.20 1.904 1.893 1.944 2.815 1.805 2.815 1.355 1y 15/16/15.5
20Y 1.900 -1.20 1.926 1916 1.987 2792 1.840 2.817 1.430 BRS
PEEEW Lv. Y| Lv. Y| Al prul |
91d CD 1.84 -1.00 KTB 109.53 0.03 109.50 109.56 109.49 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 173 0.00 | ktB | 12836 0.01 128.35 128.54 128.31 Hepeig 10 14 9 95 81 57 92 150
2 9 | 47,087 A& | 12267 34,820 30,413 24,625 13,053 29,316 60,826
Tenor | Lv. | M2l | SMA | 20MA | 6OMA | 1VMax | 1VMin | 3YMax | 3VMin
1Y 2.00 -1.20 3.62 5.07 3.44 6.75 -9.65 9.00 -17.75 IR 22|, AE B2t
1.5Y -1.60 -1.65 0.33 0.84 -0.25 2.65 -12.55 2.65 -19.10 MY wEEl MAS ofmiy} HK| D 0|2 GDP WEE 7|3t 297
2y -3.75 -0.65 -2.33 -2.11 -2.79 -0.25 -15.70 -0.25 -25.15
a0 EEDCEEE IR T N T RS, 8 32 82312 Aelay
5Y 2945 0.05 982 1031 077 320 27.25 455 2725 272,39 S HE 7 3 A
7Y -18.10 0.00 -18.04 -18.52 -19.94 -7.85 -35.15 -4.70 -37.65
10y -19.00 -0.05 -19.17 -19.87 -19.38 -7.50 -37.50 -7.50 -38.70 CRS, M 2t &5
20Y -20.50 1.20 -20.56 -22.22 -22.09 1.75 -29.60 1.75 -48.50




