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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 1.8575 0.25 1.8530 1.8736 1.8333 1.9125 14125 2.2825 1.2875 -50,75 0.75 1Y 13300 2.00 1.6200 0.8900 1+2Y -1350 0.00
9M 1.8500 0.50 1.8420 1.8591 1.8407 1.9125 1.4550 2.2625 1.2500 -56.25 0.00 1.5Y 1.2600 2.00 1.6600 0.9050 2*3Y -2.50 0.00
1Y 1.8375 1.25 1.8250 1.8405 1.8421 1.9200 1.5000 2.2425 1.2200 -61.25 -0.50 2Y 1.1950 2.00 1.6950 0.9200 2*5Y -2.50 -1.00
1.5Y 1.8225 2.00 1.8020 1.8185 1.8457 2.0250 1.5550 2.2550 1.1900 -62.00 -1.25 3Y 1.1700 2.00 1.7550 0.9850 3*4Y 0.00 -1.00
2Y 1.8075 2.50 1.7805 1.7894 1.8437 2.1150 1.6000 2.2750 1.1675 -61.25 -2.25 4y 1.1700 1.00 1.8000 1.0700 3*5Y 0.00 -1.00
3Y 1.7900 3.25 1.7550 1.7609 1.8444 22225 1.6750 2.3400 1.1550 -61.50 -2.50 5Y 1.1700 1.00 1.8500 1.0400 4*5Y 0.00 0.00
4y 1.7825 3.25 1.7495 1.7561 1.8562 2.2950 1.6900 2.4150 1.1575 -56.50 -375 7Y 1.2300 0.00 1.8950 1.0950 5*7Y 6.00 -1.00
5Y 1.7850 3.50 1.7490 1.7535 1.8677 2.3400 1.6825 2.4750 1.1575 -47.75 -4.00 10Y 1.3650 0.00 2.0500 1.2600 5*10Y 19.50 -1.00
7Y 1.7950 3.75 1.7570 1.7630 1.8887 2.3950 1.7000 2.5825 1.1675
10Y 1.8425 4.00 1.8020 1.8099 1.9446 2.4850 1.7525 2.7150 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.8675 4.00 1.8270 1.8329 1.9703 2.5225 1.7750 2.7875 12150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.8825 4.00 1.8420 1.8473 1.9782 2.5400 1.7950 2.8575 1.2150 2Y 2.6201 0.0544 2.5657 2.5450 2.5326 29773 1.2620 29773 0.3100
20Y 1.8375 4.00 1.7985 1.8044 1.9609 2.5600 1.7500 3.0000 1.2150 10Y 2.7856 0.0338 27518 2.7242 2.7180 3.2382 2.0387 3.2382 1.3600
6*9M -0.75 0.25 -1.10 -1.45 0.74 12.50 -2.25 12.50 -6.00 U.S. TREASURY - KTB (o= HYPL 7|= HYY
9*12M -1.25 0.75 -1.70 -1.86 0.14 10.50 -3.00 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -3.00 1.25 -4.45 -5.11 0.16 23.00 -6.75 23.00 -6.75 2y 7851 4.44 74.07 72.00 70.76 103.03 -53.43 103.03 -187.00
2*3Y -1.75 0.75 -2.55 -2.85 0.07 13.25 -4.25 13.25 -4.25 10Y 77.36 -0.12 7748 7492 75.60 98.82 -24.46 98.82 -63.50
2*4Y -2.50 0.75 -3.10 -3.33 1.25 21.75 -4.75 23.50 -475
2*5Y -2.25 1.00 -3.15 -3.59 2.40 27.25 -5.50 34.00 -5.50 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y -0.75 0.00 -0.55 -0.48 1.18 8.50 -1.00 11.25 -1.00 IRS 2*10Y 3.50 1.50 2.00 1.50 1.00 42.50 -0.25 6275 -0.25
3*5Y -0.50 0.25 -0.60 -0.74 2.33 14.00 -1.50 22.00 -1.50 KTB 2*10Y| 17.70 2.50 15.20 15.00 13.70 63.50 8.50 82.90 8.50
4*5Y 0.25 0.25 -0.05 -0.26 1.15 6.00 -0.75 10.75 -0.75 UST 2*10Y| 16.55 -2.06 18.61 17.92 18.54 85.87 846 196.00 846
5*7Y 1.00 0.25 0.80 0.95 2.10 7.25 0.00 14.75 0.00
5410V | 575 050 5.30 564 769 1625 400 3075 375
7*10Y 475 0.25 450 4.69 5.59 9.50 4.00 16.75 3.00 IRS
10*12Y 2.50 0.00 2.50 2.30 2.57 450 2.00 7.75 -0.25 06M oDD
10*15Y 4.00 0.00 4.00 3.74 3.35 6.75 2.00 15.00 -0.75 09M i
10*20Y -0.50 0.00 -0.35 -0.55 1.63 10.25 -1.50 31.00 -11.00 01Y  [83.25
15y [815
BOND 02y |80 5*9y 3.25
Tenor Lv. HYy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 5*10y 5.5
1Y 1.812 0.80 1.805 1.801 1.850 1.935 1451 2.213 1.237 04Y
1.5Y 1.835 0.30 1.831 1.836 1.888 2113 1.585 2.250 1.232 05Y |765
2y 1.835 1.00 1.827 1.831 1.891 2.230 1.675 2.280 1.225 07y |775 SPRD
3Y 1.815 1.50 1.800 1.806 1.873 2.315 1.737 2.322 1.200 10y [81.75
4y 1.890 1.50 1.871 1.876 1.956 2.502 1.849 2.502 1.232 12Y
5Y 1.895 2.00 1.869 1.873 1.963 2.602 1.825 2.602 1217 15Y
7v 2.000 2.80 1.970 1.963 2.050 2.728 1.913 2.728 1.270 20Y
10Y 2.012 3.50 1.980 1.967 2.092 2.815 1.923 2911 1.355
20Y 2.040 2.50 2.010 1.980 2.066 2792 1.910 3.073 1430 CRS
PEEEW Lv. Y| Lv. Y| Al prul |
91d CD 1.86 0.00 KTB 109.22 -0.07 109.26 109.27 109.22 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 178 3.00 | LkTB | 126.80 -0.40 127.05 | 127.07 | 126.80 Hepsg 94 A 9 103 116 147 100 85 85
2 9 | 24,205 A4 | -27613 51,818 34,637 38,558 18,471 23,400 22,745
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 2.55 0.45 2.04 3.93 -0.75 6.75 -11.20 9.00 -17.75 IR 22| AL
1.5Y -1.25 1.70 -2.88 -1.72 422 040 -15.60 375 -19.10 0= =2 MtMetet ZERZ AR M2 27|17 YLD F71 45 =2 IMHE =z ot2fo) F
2y -2.75 1.50 -4.65 -4.15 -4.77 -0.25 -18.30 1.80 -25.15
3Y -2.50 175 -4.52 -4.54 -2.88 2.55 -13.50 475 -19.50 IRS= FT7H AL 75 AE[ZY
S| 100 | 80 | izos | ise | ess | a0 aras | ass | 2ias 328 FIENY U BAIZ SAVH IME LOIE TAHLE HEdt
7Y -20.50 0.95 -21.34 -20.03 -16.16 -7.85 -35.15 -4.70 -37.65
10Y -16.95 0.50 -17.76 -15.69 -14.78 -7.50 -37.50 -7.50 -38.70 CRSE O FUM &5
20Y -20.25 1.50 -21.19 -17.53 -10.56 1.75 -34.95 1.75 -48.50




