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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 1.6875 0.00 1.6865 1.6961 1.7700 19125 1.6825 19125 1.2875 -66,50 -2.00 1Y 0A8950 -2.00 1.4750 0.7450 12y -1750 0.00
oM 1.6125 -0.25 1.6145 1.6246 17257 19125 1.6025 19125 1.2500 -68.50 -2.50 1.5Y 0.8050 -2.00 1.5250 1.1100 2*3Y -6.00 0.50
1Y 1.5600 0.00 15575 15671 1.6871 1.9200 15325 1.9200 1.2200 -71.00 -2.50 2y 0.7200 -2.00 1.5650 1.1400 2*5Y -5.00 0.50
1.5Y 1.4900 0.50 1.4840 1.4988 1.6337 2.0250 1.4500 2.0250 1.1900 -72.75 -2.25 3y 0.6600 -1.50 1.6550 0.5450 3%4Y 0.50 0.00
2y 1.4300 0.50 1.4250 1.4475 1.5895 2.1150 13975 2.1150 1.1675 -70.25 -2.25 4y 0.6650 -1.50 1.7200 0.5500 3+5Y 1.00 0.00
3y 13875 0.75 13800 1.4026 15512 2.2225 13475 2.2225 1.1550 -68.00 -2.25 5Y 0.6700 -1.50 1.7800 0.5550 4*5Y 0.50 0.00
ay 13675 0.75 13590 1.3849 1.5353 2.2900 13275 2.2950 1.1575 -64.75 -2.50 7Y 0.7000 -1.50 1.8950 0.6200 5+7Y 3.00 0.00
5Y 1.3500 0.75 13415 13720 1.5251 2.3350 13150 2.3400 1.1575 -51.75 -2.50 10Y 0.8600 -1.50 2.0500 0.7900 5%10Y 19.00 0.00
7Y 13475 1.00 13385 1.3681 1.5204 2.3950 13100 2.3950 1.1675
10Y 1.3775 1.00 1.3700 1.4001 1.5493 2.4850 1.3450 2.4850 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.3975 1.00 1.3900 1.4203 1.5734 2.5225 1.3650 2.5225 12150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 13900 0.75 13845 14155 15754 2.5400 13600 2.5400 12150 2y 1.9168 0.0166 1.9002 1.8633 1.7576 2.9773 1.7359 2.9773 0.4800
20Y 13575 0.50 1.3540 13874 1.5498 2.5600 13350 2.6500 1.2150 10Y 2.0677 0.0172 2.0505 2.0367 1.9501 3.2382 1.9501 3.2382 1.3600
6*9M -7.50 -0.25 -7.20 -7.15 -4.44 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (o= HYPL 7|= HYY
9*12M -5.25 0.25 -5.70 -5.75 -3.86 8.00 -7.00 10.50 -7.00 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1+2Y -13.00 0.50 -13.25 -11.96 976 23.00 -13.50 23.00 -13.50 2y 4548 1.56 43.92 40.13 29.56 103.03 -1.14 103.03 -130.00
273Y 425 0.25 -450 -4.49 -3.83 12.50 -5.00 13.25 -5.00 10Y 5277 0.72 52.05 49.97 43.01 98.82 6.99 98.82 -47.20
2*4Y -6.25 0.25 -6.60 -6.26 -5.42 20.50 775 23.50 775
2*5Y -8.00 025 -8.35 -7.55 -6.44 26.25 -10.00 34,00 -10.00 | SPRD T2 HH| T-1 T-2 T-3 1Y Max | 1Y Min | 3Y Max | 3Y Min
3*4Y -2.00 0.00 -2.10 -1.78 -159 8.25 -3.00 11.25 -3.00 IRS 2*10Y | -5.25 0.50 -5.75 -5.25 -5.75 4225 -9.50 62.75 -9.50
3*5Y 375 0.00 -3.85 -3.06 261 14.00 -5.25 22.00 -5.25 KTB 2*10Y| 7.80 0.90 6.90 7.50 5.80 63.50 430 82.90 430
4*5Y 175 0.00 -1.75 -1.29 -1.02 6.00 225 10.75 -2.25 UST 210Y| 15.09 0.06 15.03 17.34 19.25 68.50 -23.40 177.00 -23.40
5*7Y -0.25 0.25 -0.30 -0.39 -047 6.75 175 14.75 175
5+10Y 275 025 285 281 243 16.00 050 3075 050
7*10Y 3.00 0.00 3.15 3.20 2.89 9.25 175 16.75 175 IRS
10*12Y 2.00 0.00 2.00 201 241 450 2.00 7.75 -0.25 06M  |68.25 GEE
10*15Y 1.25 -0.25 145 1.54 2.60 6.75 1.25 13.00 -0.75 09M |61 Tenor
10%20Y -2.00 -0.50 -1.60 -1.28 0.05 10.25 -2.00 27.50 -11.00 01Y  |55.25/56
1.5Y
o2y Ty"2y 1325
Tenor Lv. Hyd| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 2y*5y -8.25
1Y 1476 -0.10 1.485 1.521 1.638 1.935 1476 1.935 1.237 04y |36
1.5Y 1479 -0.10 1.491 1.522 1.638 2113 1479 2113 1232 05Y
2y 1462 0.10 1.465 1.500 1.630 2219 1461 2.230 1.225 07Y SPRD
3y 1422 040 1.420 1.459 1.600 2315 1412 2315 1.200 10Y
ay 1.465 040 1467 1.508 1.652 2502 1461 2.502 1.232 12Y
5Y 1.455 0.80 1.449 1492 1.636 2592 1.440 2.602 1217 15Y
7Y 1526 0.90 1518 1.568 1714 2719 1510 2728 1.270 20Y
10y 1.540 1.00 1.530 1.580 1739 2.815 1.520 2.815 1.355
20Y 1.562 0.50 1.561 1616 1773 2792 1.557 2.817 1430 @
™ el Lv. | A jn |
HEEDEW 1.78 0.00 Fl%% 110.54 -0.02 110.52 110.60 110.52 TODAY KRX CCP Y| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 172 -1.00 | ktB | 131.92 -0.10 131.87 | 13215 | 131.85 Hepsg 74 4 7 67 102 95 101 % 54
EEH 39,269 A& | 13779 25,490 35914 36,090 37,060 40,625 16,195
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 840 0.10 7.21 457 492 8.40 -9.65 9.00 -17.75 ENNEEEE
1.5Y 1.10 0.60 -0.70 237 -041 3.70 -12.55 3.70 -19.10 EE BN 9 UHE @It By
2y -3.20 040 -3.98 5.4 -4.05 -0.25 -15.20 -0.25 -25.15
3y 345 0.35 -3.98 -5.59 -491 255 -13.50 475 -19.50 . N =
ay 975 035 -10.76 -12.31 -11.65 -4.50 -25.00 2.00 3035 IRS, CHE 2 T2t &ETH #HE AE|ZY
5Y -10.50 -0.05 -10.77 -11.97 1111 -3.20 -27.25 455 -27.25
7v -17.85 0.10 17.99 19.95 1932 7.85 -35.15 470 -37.65 CRs, T T2t ot=.
10y -16.25 0.00 -15.98 -17.96 -18.97 -7.50 -37.50 -7.50 -38.70
20Y -2045 0.00 -20.66 2291 -22.36 1.75 -29.60 1.75 -48.50




