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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 1.8050 0.25 1.8030 1.8186 1.8521 19125 1.6750 2.0875 1.2875 -77,00 -1.00 1Y 0A9550 0.50 14750 0.9500 1%2Y -1250 -0.50
oM 17675 1.25 17615 17921 1.8320 19125 17375 2.0525 1.2500 -76.75 -0.75 1.5Y 0.8900 0.00 1.5250 1.2000 2*3Y -2.00 0.00
1Y 1.7250 1.50 1.7205 1.7639 1.8085 1.9200 1.7075 2.0325 1.2200 -78.25 -0.75 2Y 0.8300 0.00 1.5650 1.2900 2*5Y 0.00 0.00
1.5Y 1.6575 0.75 1.6640 17214 1.7698 2.0250 1.6500 2.0325 1.1900 -76.50 -0.75 3y 0.8100 0.00 1.6550 0.8050 3*4Y 1.50 0.00
2y 16125 0.75 16195 1.6791 17320 2.1150 1.6050 2.1150 1.1675 -73.00 -0.25 4y 0.8250 0.00 1.7200 0.8150 3*5Y 2.00 0.00
3y 1.5750 0.75 1.5835 1.6480 1.6989 2.2225 1.5675 2.2225 1.1550 -71.50 0.00 5Y 0.8300 0.00 1.7800 0.8150 4*5Y 0.50 0.00
4y 1.5550 0.25 1.5685 1.6363 1.6836 2.2950 1.5525 2.2950 1.1575 -62.75 0.00 7Y 0.9100 0.00 1.8950 0.8850 5*7Y 8.00 0.00
5Y 1.5450 0.00 1.5625 1.6298 16762 2.3400 1.5450 2.3400 1.1575 -49.50 0.00 10Y 1.0700 0.00 2.0500 1.0450 5*10Y 24.00 0.00
7v 1.5375 0.00 1.5555 1.6255 16716 2.3950 1.5375 2.3950 1.1675
10Y 1.5650 0.00 1.5830 1.6548 1.6985 2.4850 1.5650 2.4850 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.5925 0.00 1.6105 1.6814 1.7244 2.5225 1.5925 2.5225 12150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.5950 -0.50 16170 1.6896 1.7304 2.5400 1.5950 2.5400 1.2150 2y 2.1 1 61 -0.0460 2.1 621 2.1621 2.1 543 29773 1.9602 29773 0.4800
20Y 1.5575 -0.75 1.5880 1.6683 1.7094 2.5600 1.5575 2.6500 1.2150 10Y 2.2649 -0.0615 2.3264 2.3264 2.3229 3.2382 2.2649 3.2382 1.3600
6*9M -3.75 1.00 -4.15 -2.65 -2.02 8.50 -5.25 12.50 -6.00 U.S. TREASURY - KTB (o= HYPL 7|= HYY
9*12M -4.25 0.25 -4.10 -2.83 -2.35 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*2Y -11.25 -0.75 -10.10 -8.47 -7.65 23.00 -11.25 23.00 -11.25 2y 44.11 -44 48.51 4871 47.93 103.03 -16.38 103.03 -147.70
2*3Y -3.75 0.00 -3.60 -3.11 -3.31 13.25 -4.25 13.25 -4.25 10Y 47.79 -5.35 53.14 53.14 52.29 98.82 -11.26 98.82 -47.20
2*4Y -5.75 -0.50 -5.10 -4.29 -4.84 21.75 -6.50 23.50 -6.50
2*5Y -6.75 -0.75 -5.70 -4.94 -5.58 27.25 -7.75 34,00 -7.75 | SPRD T2 HH| T-1 T-2 T-3 1Y Max | 1Y Min | 3Y Max | 3Y Min
3*4Y -2.00 -0.50 -1.50 -1.18 -1.53 8.50 -2.50 11.25 -2.50 IRS 2*10Y | -4.75 -0.75 -4.00 -3.50 -3.25 42.50 -6.50 6275 -6.50
3*5Y -3.00 -0.75 -2.10 -1.83 -2.27 14.00 -3.50 22.00 -3.50 KTB 2*10Y| 11.20 -0.60 11.80 12.00 12.50 63.50 430 82.90 430
4*5Y -1.00 -0.25 -0.60 -0.65 -0.75 6.00 -1.25 10.75 -1.25 UST 2*10Y| 1488 -1.55 16.43 16.43 16.86 79.07 -23.40 177.00 -23.40
5*7Y -0.75 0.00 -0.70 -0.43 -0.46 7.25 -1.25 14.75 -1.25
5410V | 200 0.0 205 250 223 1625 075 3075 075
7*10Y 2.75 0.00 2.75 2.92 2.69 9.50 1.75 16.75 1.75 IRS
10*12Y 2.75 0.00 2.75 2.66 2.59 450 2.00 7.75 -0.25 06M oDD
10*15Y 3.00 -0.50 3.40 3.49 3.19 6.75 2.00 13.00 -0.75 09M i
10*20Y -0.75 -0.75 0.50 135 1.09 10.25 -1.50 27.50 -11.00 01y
15Y |66
02y [s025 55710y 2
Tenor Lv. HH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y [58.25
1Y 1.673 0.00 1.674 1.702 1.759 1.935 1672 2.020 1.237 04Y
1.5Y 1.672 0.00 1.673 1.706 1.763 2113 1.671 2113 1.232 05Y
2y 1.675 -0.20 1.679 1717 1.761 2.230 1.675 2.230 1.225 07y SPRD
3y 1.647 0.00 1.648 1.690 1.734 2315 1.642 2315 1.200 10Y  [56.5
4y 1.695 -0.70 1.702 1.747 1.790 2.502 1.695 2.502 1.232 12Y
5Y 1.675 -0.70 1.685 1.731 1.775 2.602 1.675 2.602 1217 15Y
7v 1.756 -0.60 1.767 1814 1.859 2.728 1.756 2.728 1.270 20Y
10Y 1.787 -0.80 1.800 1.849 1.893 2.815 1.787 2.815 1.355 3y 81
20Y 1.825 -1.50 1.843 1.884 1.925 2792 1.825 2.817 1430 BRS
™ el Lv. | A jn |
91d CD 1.84 0.00 KTB 109.77 0.01 109.78 109.78 109.69 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 175 0.00 [ kB | 12932 0.07 129.32 129.35 129.05 Hepeig 103 A 40 63 145 155 84 89 52
2 9 | 30,095 A&l | 10174 19,921 43,136 60,600 25,560 24,895 15,710
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 5.20 1.50 465 6.15 492 7.85 -9.65 9.00 -17.75 IOk 22|, 2EQ 7|5 9|20 £2 Y won L3t
1.5Y -1.45 0.75 -0.86 1.52 0.70 3.70 -12.55 3.70 -19.10
3 _3;(5) 8‘33 _Z'ZZ »4312; _igg »20 525S E;g ff: ?3_1,3 IRS, Et7| 17tg ZHoZ =L &5
. ] ) ] . . . ] . = oy N
4y -14.00 0.95 -13.31 -11.09 -10.66 -4.50 -25.00 2.00 -30.35 8 e 0 32 BHH0E, RS 43
5Y -13.00 0.70 -12.23 -10.15 -9.92 -3.20 -27.25 455 -27.25 N
7v 2185 0.60 2119 -18.83 1878 7.85 -35.15 470 -37.65 RS, t#2 T2t 2
10Y -22.20 0.80 -21.74 -19.38 -19.42 -7.50 -37.50 -7.50 -38.70
20Y -26.75 0.75 -25.50 -21.60 -21.55 175 -29.60 175 -48.50




