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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 1.8525 -0.50 1.8510 1.8533 1.8589 19125 1.4400 2.1250 1.2875 -48,25 0.25 1Y 13400 0.00 1.6200 0.9900 1%2Y -17Aoo -0.50
oM 1.8400 -0.25 1.8380 1.8458 1.8541 19125 14925 2.1175 1.2500 -55.25 0.00 1.5Y 1.2450 -0.50 1.6600 0.9900 2*3Y -2.00 0.00
1Y 1.8225 -0.25 1.8210 1.8311 1.8438 1.9200 1.5425 2.1025 1.2200 -59.75 0.00 2y 1.1700 -0.50 1.6950 1.0000 2*5Y -5.50 -0.50
1.5Y 17975 -0.50 17975 1.8144 1.8324 2.0250 1.6050 2.1150 1.1900 -59.25 0.00 3y 1.1500 -0.50 1.7550 1.0550 3*4Y -1.50 0.00
2y 17675 -0.50 1.7655 17876 18132 2.1150 1.6525 2.1350 1.1675 -59.50 0.00 4y 1.1350 -0.50 1.8000 1.0850 3*5Y -3.50 -0.50
3y 1.7425 -0.50 17375 1.7620 17943 2.2225 1.6975 2.2225 1.1550 -61.25 -0.50 5Y 1.1150 -1.00 1.8500 1.0400 4*5Y -2.00 -0.50
4y 1.7300 -0.50 17255 1.7554 17943 2.2950 1.6900 2.2950 1.1575 -54.50 -0.50 7v 1.1950 -1.00 1.8950 1.0950 5*7Y 8.00 0.00
5Y 17275 -0.50 1.7205 1.7545 1.7968 2.3400 1.6825 2.3450 1.1575 -45.50 -0.50 10Y 1.3300 -1.00 2.0500 1.2600 5*10Y 21.50 0.00
7v 1.7400 -0.50 17335 1.7654 1.8106 2.3950 1.7000 24525 1.1675
10Y 1.7850 -0.50 1.7775 1.8125 1.8612 2.4850 1.7525 2.5950 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.8100 -0.50 1.8040 1.8395 1.8863 2.5225 1.7750 2.6450 12150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.8225 -0.50 1.8165 1.8524 1.8975 2.5400 1.7950 2.7050 1.2150 2y 2.5038 -0.0329 2.5367 2.5120 2.4997 29773 14271 29773 0.3800
20Y 1.8100 -0.50 1.8040 1.8270 18712 2.5600 1.7500 2.8725 1.2150 10Y 2.6554 -0.0476 2.7030 2.6859 2.6654 3.2382 2.2200 3.2382 1.3600
6*9M -1.25 0.25 -1.30 -0.75 -0.48 12.50 -2.25 12.50 -6.00 U.S. TREASURY - KTB (o= HYPL 7|= HYY
9*12M -1.75 0.00 -1.70 -1.46 -1.03 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 -5.50 -0.25 -5.55 -4.35 -3.06 23.00 -6.75 23.00 -6.75 2y 69.18 -2.49 71.67 70.20 7027 103.03 -53.43 103.03 -179.00
2*3Y -2.50 0.00 -2.80 -2.56 -1.89 13.25 -4.25 13.25 -4.25 10Y 67.54 -3.76 71.30 70.59 7254 98.82 -24.13 98.82 -63.50
2*4Y -3.75 0.00 -4.00 -3.23 -1.90 21.75 -4.75 23.50 -475
2*5Y -4.00 0.00 -4.50 -3.31 -1.64 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 -1.20 -0.66 -0.01 8.50 -1.25 11.25 -1.25 IRS 2*10Y 175 0.00 175 1.75 0.25 42.50 -0.25 6275 -0.25
3*5Y -1.50 0.00 -1.70 -0.75 0.25 14.00 -2.25 22.00 -2.25 KTB 2*10Y| 16.80 -0.20 17.00 17.00 14.30 63.50 8.50 82.90 8.50
4*5Y -0.25 0.00 -0.50 -0.09 0.26 6.00 -1.00 10.75 -1.00 UST 2*10Y| 15.16 -147 16.63 17.39 16.57 85.87 846 191.00 846
5*7Y 1.25 0.00 1.30 1.09 1.38 7.25 0.00 14.75 0.00
5410V | 575 0.0 5.70 580 643 1625 400 3075 375
7*10Y 450 0.00 440 471 5.05 9.50 4.00 16.75 3.00 IRS
10*12Y 2.50 0.00 2.65 2.70 2.52 450 2.00 7.75 -0.25 06M oDD
10*15Y 3.75 0.00 3.90 3.99 3.64 6.75 2.00 13.00 -0.75 09M Tenor
10*20Y 2.50 0.00 2.65 145 1.00 10.25 -1.50 28.25 -11.00 01Y  [82.25/825
1.5Y
BOND 02y 2y*Sy -4
Tenor Lv. HYUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y
1Y 1.821 -0.10 1816 1.819 1.830 1.935 1.505 2.130 1.237 04Y
1.5Y 1.827 -0.80 1.824 1.832 1.858 2113 1.632 2.145 1.232 05Y
2y 1.812 -0.80 1.809 1.824 1.852 2.230 1717 2.230 1.225 07Y SPRD
3y 1.787 -1.30 1.788 1.804 1.826 2315 1.775 2315 1.200 10Y
4y 1.856 -1.10 1.853 1.872 1.901 2.502 1.837 2.502 1.232 12Y
5Y 1.855 -1.20 1.853 1.876 1.901 2.602 1.825 2.602 1217 15Y
7v 1.960 -1.10 1.955 1.983 1.992 2.728 1913 2.728 1.270 20Y
10Y 1.980 -1.00 1.970 1.994 2.015 2.815 1.923 2.815 1.355 1y*2y -17
20Y 2.040 0.50 2.030 2.049 2.023 2792 1.910 3.015 1430 BRS
PEEEW Lv. Y| Lv. Y| Al o |
91d CD 1.86 0.00 KTB 109.29 0.02 109.28 109.30 109.25 TODAY KRX CCP U T-1 T-2 T3 T-4 T-5 T-6
[ cAL | 175 1.00 | ktB | 127.18 0.09 127.15 | 127.20 | 127.02 Hepsg 46 -36 82 52 60 115 70 0
2 9 | 12,890 A& | -10614 23,504 24,255 18,215 35,731 28,175 0,000
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 0.15 -0.15 0.50 117 142 6.75 -11.20 9.00 -17.75 IIK Ex OpZ
1.5Y 295 0.30 -2.69 -1.74 -2.58 040 -15.60 240 -19.10 Oj=32| st2toz Xt ZA EUst IMHES 015 LAY A7| 7ksd 240 AM M2 Sate ASstt 223 otz
2y -4.45 0.30 -4.33 -3.61 -3.83 -0.25 -18.30 -0.25 -25.15
3Y -4.45 0.80 -5.07 -4.20 -3.17 2.55 -13.50 475 -19.50 RS Bh2t 012t
4y -12.60 0.60 -12.73 -11.71 -10.64 -4.50 -25.00 2.00 -30.35 o R .
5Y 1275 0.70 1323 2213 038 320 27.25 455 2725 HT A% Ol01X £ 288 217150 12| H2H7t o] ot
7v -22.00 0.60 -22.17 2171 -18.10 -7.85 -35.15 -4.70 -37.65
10y -19.50 0.50 -19.29 -18.18 -15.35 -7.50 -37.50 -7.50 -38.70 CRSE 192 Melet © 717t 55 ot
20Y -23.00 -1.00 -22.62 -22.23 -15.22 175 -29.70 175 -48.50




