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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 0.00 1.8545 1.8643 1.8403 19125 14125 2.2300 1.2875 -47,50 -1.00 1Y 13600 -1.00 1.6200 0.8900 12y -14Aoo 0.00
oM 1.8500 0.00 1.8475 1.8513 1.8450 19125 1.4550 2.1925 1.2500 -52.75 -0.50 1.5Y 1.2900 -1.00 1.6600 0.9050 2*3Y -2.50 0.00
1Y 1.8350 0.00 1.8350 1.8331 1.8434 1.9200 1.5000 2.1825 1.2200 -57.50 -0.75 2y 1.2200 -1.00 1.6950 0.9200 2*5Y -4.50 -1.00
1.5Y 1.8175 -0.50 1.8220 1.8123 1.8431 2.0250 1.5550 2.1925 1.1900 -57.50 -0.50 3y 1.1950 -1.00 1.7550 0.9850 3*4Y -1.00 -0.50
2y 1.7950 -0.25 1.7995 1.7848 1.8370 2.1150 1.6000 22175 1.1675 -58.00 -1.00 4y 1.1850 -1.50 1.8000 1.0700 3*5Y -2.00 -1.00
3y 1.7700 -0.50 1.7765 1.7591 1.8328 2.2225 1.6750 2.2800 1.1550 -59.00 -1.50 5Y 1.1750 -2.00 1.8500 1.0400 4*5Y -1.00 -0.50
ay 1.7650 -0.50 17720 1.7546 1.8416 2.2950 1.6900 2.3600 1.1575 -54.00 -1.75 7Y 1.2350 -2.00 1.8950 1.0950 5%7Y 6.00 0.00
5Y 1.7650 -0.50 17730 1.7534 1.8508 2.3400 1.6825 24375 1.1575 -45.00 -1.50 10Y 1.3700 -2.00 2.0500 1.2600 5%10Y 19.50 0.00
7Y 1.7750 -0.25 1.7830 1.7639 1.8695 2.3950 1.7000 2.5500 1.1675
10Y 1.8200 -0.50 1.8305 1.8111 1.9240 2.4850 1.7525 2.6950 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.8475 -0.50 1.8575 1.8355 1.9497 2.5225 1.7750 2.7675 12150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.8600 -0.50 1.8710 1.8513 1.9586 2.5400 1.7950 2.8450 12150 2y 2.6084 0.0646 2.5438 2.5829 2.5869 2.9773 1.2620 2.9773 0.3100
20Y 1.8200 -0.50 1.8295 1.8083 1.9373 2.5600 1.7500 2.9925 1.2150 10Y 2.7589 0.0445 27144 2.7458 2.7388 3.2382 2.0387 3.2382 1.3600
6*9M -0.75 0.00 -0.70 -1.30 047 12.50 225 12.50 -6.00 U.S. TREASURY - KTB ¢h= 9AY 7| Mol
9*12M -1.50 0.00 -1.25 -1.81 -0.15 10.50 -3.00 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1+2Y -4.00 -0.25 -3.55 -4.84 -0.64 23.00 -6.75 23.00 -6.75 2y 7814 7.26 70.88 75.89 76.99 103.03 -53.43 103.03 -187.00
273Y -2.50 -0.25 -2.30 -2.56 042 13.25 425 13.25 -4.25 10Y 75.69 345 7224 75.98 74.38 98.82 -24.46 98.82 -63.50
2*4Y -3.00 -0.25 275 -3.01 0.46 2175 475 23.50 475
2*5Y -3.00 -0.25 -2.65 -3.14 138 27.25 -5.50 34.00 -5.50 Lv. My T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y -0.50 0.00 -045 -045 0.88 8.50 -1.00 11.25 -1.00 IRS 2*10Y | 250 -0.25 275 3.00 3.25 42.50 -0.25 62.75 -0.25
3*5Y -0.50 0.00 035 -0.58 1.80 14.00 -150 22.00 -1.50 KTB 2*10Y| 1750 1.80 15.70 16.20 17.80 63.50 8.50 82.90 8.50
4*5Y 0.00 0.00 0.10 -0.12 0.92 6.00 075 10.75 -0.75 UST 210Y| 15.05 -2.01 17.06 16.29 15.19 85.87 8.46 191.00 8.46
5*7Y 1.00 0.25 1.00 1.05 1.88 7.25 0.00 14.75 0.00
5+10Y 550 0.00 575 578 733 1625 400 3075 375
7*10Y 450 -0.25 475 473 545 9.50 4.00 16.75 3.00 IRS
10%12Y 2.75 0.00 2.70 2.44 2.57 450 2.00 7.75 -0.25 06M DD
10*15Y 4.00 0.00 4.05 401 345 6.75 2.00 15.00 -0.75 09M Tenor
10%20Y 0.00 0.00 -0.10 -0.29 132 10.25 -1.50 31.00 -11.00 01y
1.5Y
BOND 02Y |79.25/7875 2*5Y -325
Tenor Lv. HUH| 5MA 20MA 60MA 1YMax | 1YMin | 3YMax | 3Y Min 03y
1Y 1.819 0.30 1.815 1.800 1.843 1.935 1451 2.153 1.237 04Y
1.5Y 1.840 0.50 1.835 1.830 1.880 2113 1.585 2.185 1232 05Y
2y 1.827 -0.80 1.827 1.826 1.880 2.230 1.675 2.230 1.225 07Y SPRD
3y 1.810 -0.20 1.808 1.804 1.861 2315 1737 2315 1.200 10y |79.75
ay 1.875 0.00 1.874 1.875 1.942 2.502 1.849 2.502 1.232 12
5Y 1.880 0.30 1.878 1.876 1.947 2.602 1.825 2.602 1217 15Y
7Y 1.992 0.80 1.989 1973 2.035 2728 1.913 2728 1.270 20Y
10y 2.002 1.00 2.001 1.979 2,072 2.815 1.923 2.862 1355 3y CCS 20
20Y 2.052 1.50 2.050 2.005 2.055 2792 1910 3.042 1430 @
Lv. HYd| Lv. | Al a |
91d CD 1.86 0.00 KTB 109.27 0.01 109.29 109.31 109.24 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 175 0.00 | LkTB | 126.90 -0.10 127.09 | 127.16 | 126.81 Hepsg 90 A 34 56 116 95 75 94 103
EEH 22319 o9 | 7314 15,005 33,194 35,223 16,060 24,205 51,818
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 1.60 -0.30 1.96 3.29 0.03 6.75 -11.20 9.00 -17.75 EREES U EET
1.5Y -2.25 -1.00 132 -1.77 -3.66 0.40 -15.60 240 -19.10
o Tos Tos T an T [ [ o oo | o [ o5
I ! . . . . . ] . o oo = oas
ay -11.00 -0.50 -10.24 -12.02 -10.05 -4.50 -25.00 2.00 -30.35 HLWOE 713” 0' BX gom, A28 SHoR MM 258 2
5Y -11.50 -0.80 -10.50 -12.24 -9.63 -3.20 -27.25 455 -27.25 N
7v 21.70 -1.05 2058 20,93 1657 7.85 -35.15 470 -37.65 CRs, @ 712t 22| 32t o,
10y -18.20 -1.50 -17.05 -16.79 -14.83 -7.50 -37.50 -7.50 -38.70 2v3t 3yS SH2E £27 AUs 2947
20Y -23.20 -2.00 -22.07 -19.72 1173 1.75 -34.95 1.75 -48.50




