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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 1.8275 -0.25 1.8290 1.8434 1.8675 1.9125 1.6750 2.0875 1.2875 -66,00 -3.00 1Y 11350 -3.50 1.4750 0.9950 1+2Y -1450 -0.50
9M 1.8175 -0.25 1.8140 1.8268 1.8530 1.9125 1.7375 2.0525 1.2500 -70.75 -3.25 1.5Y 1.0500 -4.00 1.5250 1.2350 2*3Y -5.00 0.00
1Y 1.7950 -0.50 1.7915 1.8061 1.8338 1.9200 1.7575 2.0325 1.2200 -72.50 -3.00 2Y 0.9900 -4.00 1.5650 1.3200 2*5Y -9.00 0.50
1.5Y 1.7575 -0.75 1.7530 1.7698 1.7998 2.0250 1.7125 2.0325 1.1900 -74.50 -275 3Y 0.9400 -4.00 1.6550 0.9400 3*4Y -1.50 0.00
2Y 1.7150 -1.00 1.7115 1.7296 1.7651 2.1150 1.6725 2.1150 1.1675 -75.00 -2.50 4y 0.9250 -4.00 1.7200 0.9250 3*5Y -4.00 0.50
3Y 1.6850 -1.25 1.6825 1.6964 1.7323 22225 1.6350 22225 1.1550 -76.75 -2.00 5Y 0.9000 -3.50 1.7800 0.9000 4*5Y -2.50 0.50
4y 1.6750 -1.50 1.6745 1.6829 1.7175 2.2950 1.6150 2.2950 1.1575 -71.00 -2.00 7Y 0.9550 -3.50 1.8950 0.9400 5*7Y 5.50 0.00
5Y 1.6675 -1.50 1.6670 1.6759 1.7104 2.3400 1.6050 2.3400 1.1575 -60.25 -2.00 10Y 1.0950 -3.50 2.0500 1.0950 5*10Y 19.50 0.00
7Y 1.6650 -1.50 1.6645 1.6738 1.7081 2.3950 1.5950 2.3950 1.1675
10Y 1.6975 -1.50 1.6960 1.7010 1.7383 2.4850 1.6150 2.4850 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.7225 -1.50 1.7205 1.7259 1.7638 2.5225 1.6425 2.5225 12150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.7325 -1.50 1.7300 1.7319 1.7705 2.5400 1.6450 2.5400 1.2150 2Y 2.2905 0.0122 2.2783 2.3391 2.3388 29773 1.7783 29773 0.4500
20Y 1.7150 -1.50 1.7125 1.7085 1.7528 2.5600 1.6225 2.6500 1.2150 10Y 24578 -0.0324 2.4902 2.5227 2.5426 3.2382 2.3433 3.2382 1.3600
6*9M -1.00 0.00 -1.50 -1.66 -145 8.50 -5.25 12.50 -6.00 U.S. TREASURY - KTB (o= HYPL 7|= HYY
9*12M -2.25 -0.25 -2.25 -2.06 -1.92 8.25 -4.50 10.50 -4.50 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2yY -8.00 -0.50 -8.00 -7.65 -6.87 23.00 -11.00 23.00 -11.00 2y 54.55 2.52 52.03 58.11 57.88 103.03 -26.17 103.03 -154.00
2*3Y -3.00 -0.25 -2.90 -3.33 -3.29 13.25 -4.25 13.25 -4.25 10Y 57.28 -1.54 58.82 62.07 65.26 98.82 -11.26 98.82 -59.50
2*4Y -4.00 -0.50 -3.70 -4.68 -4.76 21.75 -6.50 23.50 -6.50
2*5Y -4.75 -0.50 -4.45 -5.38 -5.48 27.25 -7.75 34.00 -7.75 Lv. My T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y -1.00 -0.25 -0.80 -1.35 -147 8.50 -2.50 11.25 -2.50 IRS 2*10Y | -1.75 -0.50 -1.25 -1.25 -1.75 42.50 -6.50 6275 -6.50
3*5Y -1.75 -0.25 -1.55 -2.05 -2.19 14.00 -3.50 22.00 -3.50 KTB 2*10Y|  14.00 -0.40 14.40 14.40 13.00 63.50 430 82.90 430
4*5Y -0.75 0.00 -0.75 -0.70 -0.72 6.00 -1.25 10.75 -1.25 UST 2*10Y| 1673 -4.46 21.19 18.36 20.38 79.07 6.06 177.00 6.06
5*7Y -0.25 0.00 -0.25 -0.21 -0.23 7.25 -1.25 14.75 -1.25
5410Y | 300 0.0 290 251 279 1625 075 3075 075
7*10Y 3.25 0.00 3.15 273 3.01 9.50 1.75 16.75 175 IRS
10*12Y 2.50 0.00 2.45 2.49 2.56 450 2.00 7.75 -0.25 06M oDD
10*15Y 3.50 0.00 3.40 3.09 3.23 6.75 2.00 13.00 -0.75 09M i
10*20Y 1.75 0.00 1.65 0.75 145 10.25 -1.50 27.50 -11.00 01Y
15Y [75.75
BOND 02y 715 2*5Y -4.75
Tenor Lv. Hyd| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 67 2*10Y -1.75
1Y 1.729 -0.60 1.734 1.757 1.795 1.935 1.729 2.020 1.237 04Y |675 5*10Y 03
1.5Y 1.736 -1.00 1.744 1.761 1.800 2.113 1.736 2.113 1.232 05Y
2y 1.745 -1.30 1.749 1.754 1.793 2.230 1.715 2.230 1.225 07Y |6475 SPRD
3y 1.720 -1.50 1723 1.737 1.766 2.315 1.675 2315 1.200 107 |68
4y 1.777 -1.50 1.778 1.790 1.824 2.502 1.725 2.502 1.232 12Y
5Y 1.762 -1.50 1.762 1.776 1814 2.602 1.697 2.602 1217 15Y
7v 1.848 -1.60 1.847 1.856 1.903 2.728 1.779 2.728 1.270 20Y
10Y 1.885 -1.70 1.885 1.894 1.933 2.815 1.805 2.815 1.355 1y CCS 14 2y CCS 99.5/99
20Y 1.925 -0.70 1917 1917 1972 2.792 1.840 2.817 1.430 CRs |3yccs 94 4y CCS 935
PEEEW Lv. Y| Lv. HdH| Al prul |
91d CD 1.84 0.00 KTB 109.50 0.05 109.54 109.57 109.49 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 173 -1.00 | LkTB | 128.26 0.21 128.55 | 12859 | 12824 Hepsg 45 -27 72 0 105 118 118 66
2 9 | 13,170 A | -32710 45,880 0,000 37,055 42,821 42,821 21,790
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 6.60 0.10 5.75 4.88 3.90 6.75 -9.65 9.00 -17.75 IO 22|, 0|5 LogMo| atsl2 HIglE| 22
1.5Y 2.15 0.25 0.94 0.89 -0.04 2.65 -12.55 2.65 -19.10
2Y -3.00 0.30 -3.77 -2.42 -2.81 -0.25 -15.70 -0.25 -25.15 RS, ® 77t 22| 8j2 e Sajew
3Y -3.50 0.25 -4.09 -4.06 -342 2.55 -13.50 475 -19.50 MUK 02 SHAIIE 2007]. oyTf 1 2et 371 29l T
4y -10.20 0.00 -10.37 -10.68 -10.66 -4.50 -25.00 2.00 -30.35
5Y -9.45 0.00 -9.50 -9.98 -10.37 -3.20 -27.25 455 -27.25 N
7v 1830 0.10 -18.23 -18.20 ~19.50 7.85 -35.15 470 -37.65 CRs, 2| ot=F Op2
10Y -18.75 0.20 -18.88 -19.31 -19.45 -7.50 -37.50 -7.50 -38.70
20Y -21.00 -0.80 -20.41 -20.84 -21.91 1.75 -29.60 1.75 -48.50




