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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 0.50 1.8510 1.8534 1.8576 1.9125 1.4400 2.1300 1.2875 -48,50 -2.00 1Y 13400 -1.50 1.6200 0.9900 1+2Y —1650 -1.50
oM 1.8425 0.50 1.8395 1.8460 1.8536 1.9125 1.4925 2.1200 1.2500 -55.25 -3.00 1.5Y 1.2500 -2.50 1.6600 0.9900 2*3Y -2.00 0.50
1Y 1.8250 0.50 1.8235 1.8313 1.8440 1.9200 1.5425 2.1050 1.2200 -59.75 -375 2Y 1.1750 -3.00 1.6950 1.0000 2*5Y -5.00 0.00
1.5Y 1.8025 0.50 1.8015 1.8146 1.8333 2.0250 1.6050 2.1200 1.1900 -59.25 -3.25 3Y 1.1550 -2.50 1.7550 1.0550 3*4Y -1.50 0.00
2y 17725 0.75 1.7695 1.7884 1.8148 2.1150 1.6525 2.1350 1.1675 -59.50 -3.25 4y 1.1400 -2.50 1.8000 1.0850 3*5Y -3.00 -0.50
3y 1.7475 0.75 1.7405 1.7628 1.7967 22225 1.6975 22225 1.1550 -60.75 -4.00 5Y 1.1250 -3.00 1.8500 1.0400 4*5Y -1.50 -0.50
4y 1.7350 0.75 1.7300 1.7564 1.7973 2.2950 1.6900 2.2950 1.1575 -54.00 -375 7Y 1.2050 -3.00 1.8950 1.0950 5*7Y 8.00 0.00
5Y 17325 1.00 1.7250 1.7556 1.8003 2.3400 1.6825 2.3450 1.1575 -45.00 -375 10Y 1.3400 -3.00 2.0500 1.2600 5*10Y 21.50 0.00
7Y 1.7450 0.75 1.7375 1.7663 1.8145 2.3950 1.7000 24525 1.1675
10Y 1.7900 0.75 1.7820 1.8134 1.8653 2.4850 1.7525 2.5950 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.8150 0.50 1.8090 1.8404 1.8906 2.5225 1.7750 2.6450 1.2150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.8275 0.50 1.8215 1.8534 1.9016 2.5400 1.7950 2.7050 1.2150 2Y 2.5367 0.0247 2.5120 2.4997 2.4671 29773 14271 29773 0.3800
20Y 1.8150 0.50 1.8085 1.8264 1.8754 2.5600 1.7500 2.8725 1.2150 10Y 2.7030 0.0171 2.6859 2.6654 26339 3.2382 2.2200 3.2382 1.3600
6*9M -1.50 0.00 -1.15 -0.74 -0.40 12.50 -2.25 12.50 -6.00 U.S. TREASURY - KTB (o= HYPL 7|= HYY
9*12M -1.75 0.00 -1.60 -1.48 -0.96 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 -5.25 0.25 -5.40 -4.29 -2.92 23.00 -6.75 23.00 -6.75 2y 71.67 147 70.20 70.27 66.21 103.03 -53.43 103.03 -179.00
2*3Y -2.50 0.00 -2.90 -2.56 -1.81 13.25 -4.25 13.25 -4.25 10Y 71.30 0.71 7059 72.54 67.19 98.82 -24.13 98.82 -63.50
2*4Y -3.75 0.00 -3.95 -3.20 -1.75 21.75 -4.75 23.50 -4.75
2*5Y -4.00 0.25 -4.45 -3.28 -1.45 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 -1.25 0.00 -1.05 -0.64 0.06 8.50 -1.25 11.25 -1.25 IRS 2*10Y 175 0.00 175 0.25 0.50 42.50 -0.25 6275 -0.25
3*5Y -1.50 0.25 -1.55 -0.71 0.36 14.00 -2.25 22.00 -2.25 KTB 2*10Y| 17.00 0.00 17.00 14.30 15.70 63.50 8.50 82.90 8.50
4*5Y -0.25 0.25 -0.50 -0.07 0.30 6.00 -1.00 10.75 -1.00 UST 2*10Y| 16.63 -0.76 17.39 16.57 16.68 85.87 846 191.00 846
5*7Y 1.25 -0.25 1.25 1.06 141 7.25 0.00 14.75 0.00
5410V | 575 -0.25 5.70 578 650 1625 400 3075 375
7*10Y 450 0.00 445 471 5.09 9.50 4.00 16.75 3.00 IRS
10*12Y 2.50 -0.25 2.70 2.70 2.53 450 2.00 7.75 -0.25 06M oDD
10*15Y 3.75 -0.25 3.95 4.00 3.63 6.75 2.00 13.00 -0.75 09M i
10*20Y 2.50 -0.25 2.65 1.30 1.01 10.25 -1.50 28.25 -11.00 o1ty |[82
1.5Y
BOND 02y [77.25
Tenor Lv. HMUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y
1Y 1.822 0.30 1817 1.819 1.831 1.935 1.504 2.130 1.237 04Y
1.5Y 1.835 0.90 1.825 1.832 1.860 2113 1.632 2.150 1.232 05Y [73.25
2y 1.820 1.00 1.810 1.824 1.854 2.230 1717 2.230 1.225 07Y SPRD
3y 1.800 0.80 1.791 1.805 1.829 2315 1.775 2315 1.200 10Y
4y 1.867 1.00 1.856 1.873 1.904 2.502 1.837 2.502 1.232 12Y
5Y 1.867 1.20 1.857 1.877 1.904 2.602 1.825 2.602 1217 15Y
7v 1.971 0.90 1.959 1.983 1.994 2.728 1.913 2.728 1.270 20Y
10Y 1.990 1.00 1.973 1.994 2.018 2.815 1.923 2.815 1.355 5y 12
20Y 2.035 0.30 2.034 2.048 2.026 2792 1.910 3.015 1430 crs |1y 33
PEEEW Lv. Y| Lv. Y| Al prul |
91d CD 1.86 0.00 KTB 109.27 -0.04 109.31 109.32 109.25 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 174 -1.00 | LkTB | 127.09 -0.11 127.15 | 12726 | 127.00 Hepsg 82 30 52 60 115 70 0 0
2 9 | 23,504 A4 | 751 24,255 18,215 35,731 28,175 0,000 0,000
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 0.30 0.20 0.69 127 133 6.75 -11.20 9.00 -17.75 IR 22| AE AS
1.5Y -3.25 -0.40 -2.31 -1.74 -2.66 0.40 -15.60 240 -19.10 0|5 Zo3A 7|Cio 2L D8E0H0| & &E. XAIJ|E2L2 502 QAS Q=1 22| AE &j2t opzt
2y -4.75 -0.25 -4.09 -3.60 -3.89 -0.25 -18.30 -0.25 -25.15
3Y -5.25 -0.05 -5.03 -4.19 -3.19 2.55 -13.50 475 -19.50 C A ALA D HEOIAl Al AR
4y -13.20 -0.25 -12.58 -1170 -10.63 -4.50 -25.00 2.00 -30.35 RS oflgn oflgc;‘rf ﬁliﬁiﬁl EE‘;H"O Aol
5Y -13.45 -0.20 -13.16 -12.12 -10.35 -3.20 -27.25 455 -27.25 B s EetlEae
7Y -22.60 -0.15 -22.13 -21.69 -18.00 -7.85 -35.15 -4.70 -37.65
10y -20.00 -0.25 -19.08 -18.07 -15.30 -7.50 -37.50 -7.50 -38.70 CRSE 3=f Ot
20Y -22.00 0.20 -22.51 -22.17 -15.02 1.75 -31.00 1.75 -48.50




