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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 1.8700 -0.75 1.8760 1.8854 1.8705 1.9125 1.5650 2.1000 1.2875 -49,00 2.00 1Y 13150 2.50 1.6200 0.9950 1+2Y -1750 1.00
9M 1.8400 0.25 1.8340 1.8688 1.8597 1.9125 1.6775 2.0800 1.2500 -52.50 1.25 1.5Y 1.2250 3.00 1.6600 1.2350 2*3Y -5.00 0.50
1Y 1.8050 0.50 1.7955 1.8488 1.8435 1.9200 1.7575 2.0650 1.2200 -56.75 1.75 2Y 1.1400 3.50 1.6950 1.3200 2*5Y -13.50 1.00
1.5Y 1.7500 1.75 1.7345 1.8135 1.8181 2.0250 1.7125 2.0825 1.1900 -59.00 2.25 3Y 1.0900 4.00 1.7550 1.0050 3*4Y -4.00 0.00
2Y 1.7075 1.75 1.6930 1.7820 1.7893 2.1150 1.6725 2.1150 1.1675 -61.50 1.50 4y 1.0500 4.00 1.8000 0.9550 3*5Y -8.50 0.50
3Y 1.6800 1.75 1.6610 1.7478 1.7594 22225 1.6350 22225 1.1550 -65.75 1.75 5Y 1.0050 450 1.8500 0.9000 4*5Y -4.50 0.50
4y 1.6650 2.50 1.6405 1.7299 1.7485 2.2950 1.6150 2.2950 1.1575 -61.75 1.00 7Y 1.0450 450 1.8950 0.9400 5*7Y 4.00 0.00
5Y 1.6625 2.75 1.6340 1.7211 1.7440 2.3400 1.6050 2.3400 1.1575 -47.75 -1.00 10Y 1.2050 2.50 2.0500 1.1450 5*10Y 20.00 -2.00
7Y 1.6625 3.50 1.6265 1.7129 1.7464 2.3950 1.5950 2.4000 1.1675
10Y 1.6825 3.50 1.6465 1.7386 1.7845 2.4850 1.6150 2.5275 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.7050 3.50 1.6700 1.7650 1.8109 2.5225 1.6425 2.5775 12150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.7050 3.50 1.6710 1.7708 1.8210 2.5400 1.6450 2.6325 1.2150 2Y 2.3389 0.0325 2.3064 2.3387 2.2621 29773 1.6414 29773 0.4100
20Y 1.6750 3.25 1.6460 1.7546 1.8007 2.5600 1.6225 2.7900 1.2150 10Y 25214 0.0490 24724 2.5009 2.4059 3.2382 23187 3.2382 1.3600
6*9M -3.00 1.00 -4.20 -1.66 -1.08 11.50 -5.25 12.50 -6.00 U.S. TREASURY - KTB (o= HYPL 7|= HYY
9*12M -3.50 0.25 -3.85 -2.00 -1.62 9.50 -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 -9.75 1.25 -10.25 -6.68 -5.43 23.00 -11.00 23.00 -11.00 2y 233.89 175.95 57.94 58.87 54.01 233.89 -47.37 233.89 -160.00
2*3Y -2.75 0.00 -3.20 -3.43 -2.98 13.25 -4.25 13.25 -4.25 10Y 252.14 189.90 62.24 63.59 57.59 252.14 -24.13 252.14 -63.50
2*4Y -425 0.75 -5.25 -5.21 -4.08 21.75 -6.50 23.50 -6.50
2*5Y -4.50 1.00 -5.90 -6.09 -4.52 27.25 -7.75 34.00 -7.75 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y -1.50 0.75 -2.05 -1.79 -1.09 8.50 -2.50 11.25 -2.50 IRS 2*10Y | -2.50 1.75 -4.25 -5.25 -5.50 42.50 -6.50 6275 -6.50
3*5Y -1.75 1.00 -2.70 -2.66 -1.54 14.00 -3.50 22.00 -3.50 KTB 2*10Y|  0.00 -12.30 12.30 11.50 10.80 63.50 0.00 82.90 0.00
4*5Y -0.25 0.25 -0.65 -0.88 -0.45 6.00 -1.25 10.75 -1.25 UST 2*10Y| 1825 1.65 16.60 16.22 14.38 79.07 8.46 177.00 8.46
5*7Y 0.00 0.75 -0.75 -0.83 0.23 7.25 -1.25 14.75 -1.25
5410V | 200 075 1.25 1.75 404 1625 075 3075 075
7*10Y 2.00 0.00 2.00 2.58 3.81 9.50 2.00 16.75 2.00 IRS 6y 65
10*12Y 2.25 0.00 2.35 2.64 2.65 450 2.00 7.75 -0.25 06M oDD
10*15Y 2.25 0.00 2.45 3.21 3.66 6.75 2.00 13.00 -0.75 09M i
10*20Y -0.75 -0.25 -0.05 1.60 1.63 10.25 -1.50 27.50 -11.00 01Y [80.25
1.5Y
BOND 02y  |70/70.25 2y*3y -2.5
Tenor Lv. Hyd| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 67.5
1Y 0.000 -174.60 1.751 1.813 1.819 1.935 1.746 2.130 1.237 04Y
1.5Y 0.000 -173.90 1.744 1.818 1.830 2.113 1.739 2.145 1.232 05Y [65.25
2y 0.000 -172.70 1.729 1.812 1.824 2.230 1.715 2.230 1.225 07Y SPRD
3y 0.000 -170.00 1.698 1.773 1.795 2315 1.675 2.315 1.200 10Y
4y 0.000 -175.50 1.750 1.831 1.859 2.502 1.725 2.502 1.232 12Y
5Y 0.000 -172.50 1719 1816 1.856 2.602 1.697 2.602 1217 15Y
7v 0.000 -181.60 1.807 1.905 1.955 2.728 1.779 2.728 1.270 20Y
10Y 0.000 -185.00 1.838 1.932 1.974 2.815 1.805 2.815 1.355 3y 06
20Y 0.000 -189.00 1.872 1.970 2.023 2792 1.840 2.925 1.430 BRS
PEEE‘ Lv. Y| Fﬁ @ Lv. Y| Al prul |
91d CD 1.87 -2.00 KTB 109.57 -0.08 109.65 109.68 109.55 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 170 -5.00 | LkTB | 128.28 -0.44 128.69 | 12876 | 12825 Hepsg 1214 12 109 80 176 166 147 130
2 9 | 43,895 A | 11878 32,017 21,895 59,691 53,315 59,065 42,518
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 180.50 175.10 39.51 12.67 548 180.50 -9.65 180.50 -17.75 IOk 22|, Q10| FAMES CHY 2= 7120 O|F 29 &o| 2™ AA S gstoz 2| As
1.5Y 175.00 175.65 3393 8.65 1.83 175.00 -15.60 175.00 -19.10
2y 170.75 17445 31.02 6.02 -044 170.75 -17.00 170.75 -25.15 RS, 22 RZhOIM 22| AlS,
3Y 168.00 171.75 30.26 6.33 -0.56 168.00 -13.50 168.00 -19.50 me m7te oF AZos CpJt Ol OfFf 2E|2 W g A1 oma|Als BAS Ho|m 22| 512t
4y 166.50 178.00 24.07 -1.00 -7.98 166.50 -25.00 166.50 -30.35 uiol 7| A7k U)E SoIsAI0| So|o] DHMCe £ A0| 0] 237 ELH XA Ba
5Y 166.25 175.25 25.90 -0.37 -8.12 166.25 -27.25 166.25 -27.25 s oo c= Tle maEeHl BEN mEAE == =Tl eTtE e
7Y 166.25 185.10 18.13 -9.72 -17.65 166.25 -35.15 166.25 -37.65
10y 168.25 188.50 17.65 972 -15.62 168.25 -37.50 168.25 -38.70 CRS, ® 2t 22| 4%
20Y 167.50 192.25 14.84 -11.70 -18.83 167.50 -29.60 167.50 -48.50




