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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 1.8775 -0.75 1.8885 1.8886 1.8700 1.9125 1.5525 2.1175 1.2875 -56,00 2.25 1Y 12750 0.50 1.6200 0.9950 1+2Y -1&00 0.00
9M 1.8575 -1.25 1.8775 1.8824 1.8613 1.9125 1.6650 2.1050 1.2500 -62.00 2.25 1.5Y 1.1750 0.50 1.6600 1.2350 2*3Y -4.50 0.00
1Y 1.8350 -1.75 1.8620 1.8709 1.8464 1.9200 1.7525 2.0925 1.2200 -66.25 2.00 2Y 1.0950 0.50 1.6950 1.3200 2*5Y -11.00 -0.50
1.5Y 1.7950 -1.75 1.8305 1.8475 1.8245 2.0250 1.7700 2.1125 1.1900 -67.25 1.25 3Y 1.0500 0.50 1.7550 1.0450 3*4Y -3.00 -0.50
2Y 1.7575 -1.50 1.7975 1.8189 1.7963 2.1150 1.7325 2.1350 1.1675 -68.75 0.00 4y 1.0200 0.00 1.8000 1.0200 3*5Y -6.50 -0.50
3Y 1.7225 -0.75 1.7600 1.7849 1.7669 22225 1.6975 22225 1.1550 -71.25 -0.25 5Y 0.9850 0.00 1.8500 0.9850 4*5Y -3.50 0.00
4y 1.7075 0.00 1.7400 1.7699 1.7576 2.2950 1.6900 2.2950 1.1575 -67.00 -0.25 7Y 1.0200 0.50 1.8950 1.0150 5*7Y 3.50 0.50
5Y 1.6975 0.25 1.7295 1.7620 1.7535 2.3400 1.6825 2.3450 1.1575 -54.00 0.25 10Y 1.1750 1.00 2.0500 1.1650 5*10Y 19.00 1.00
7Y 1.6900 0.75 1.7200 1.7568 1.7581 2.3950 1.6825 24525 1.1675
10Y 1.7150 0.75 1.7460 1.7879 1.7993 2.4850 1.7075 2.5950 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.7425 0.75 1.7735 1.8154 1.8256 2.5225 1.7350 2.6450 1.2150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.7500 0.75 1.7810 1.8234 1.8375 2.5400 1.7425 2.7050 1.2150 2Y 2.2662 0.0370 2.2292 2.3290 2.4167 29773 1.6125 29773 0.4100
20Y 1.7300 0.75 1.7630 1.8129 1.8152 2.5600 1.7225 2.8725 1.2150 10Y 24203 0.0237 2.3966 24417 25334 3.2382 2.3156 3.2382 1.3600
6*9M -2.00 -0.50 -1.10 -0.63 -0.87 11.75 -2.25 12.50 -6.00 U.S. TREASURY - KTB (o= HYPL 7|= HYY
9*12M -2.25 -0.50 -1.55 -1.15 -1.49 9.50 -3.00 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2yY -1.75 0.25 -6.45 -5.20 -5.01 23.00 -8.00 23.00 -8.00 2y 47.62 5.2 4242 49.40 58.67 103.03 -48.25 103.03 -160.00
2*3Y -3.50 0.75 -3.75 -3.40 -2.94 13.25 -4.25 13.25 -4.25 10Y 51.53 137 50.16 50.97 60.14 98.82 -24.13 98.82 -63.50
2*4Y -5.00 1.50 -5.75 -4.90 -3.87 21.75 -6.50 23.50 -6.50
2*5Y -6.00 1.75 -6.80 -5.69 -4.28 27.25 =175 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 -2.00 -1.50 -0.93 8.50 -2.25 11.25 -2.25 IRS 2*10Y |  -4.25 2.25 -6.50 -5.50 -5.75 42.50 -6.50 62.75 -6.50
3*5Y -2.50 1.00 -3.05 -2.29 -1.34 14.00 -3.50 22.00 -3.50 KTB 2*10Y| 11.50 2.50 9.00 9.70 10.20 63.50 430 82.90 430
4*5Y -1.00 0.25 -1.05 -0.79 -0.41 6.00 -1.25 10.75 -1.25 UST 2*10Y| 1541 -1.33 16.74 11.27 11.67 79.07 8.46 177.00 8.46
5*7Y -0.75 0.50 -0.95 -0.53 0.46 7.25 -1.25 14.75 -1.25
5410y | 175 050 1.65 259 458 1625 125 3075 1.25
7*10Y 2.50 0.00 2.60 3.11 412 9.50 2.50 16.75 2.50 IRS
10*12Y 2.75 0.00 2.75 2.75 2.63 4.50 2.00 7.75 -0.25 06M oDD
10*15Y 3.50 0.00 3.50 3.55 3.82 6.75 2.00 13.00 -0.75 09M  [86.75/85.75 Tenor
10*20Y 1.50 0.00 1.70 2.50 1.59 10.25 -1.50 28.00 -11.00 01y
1.5Y
BOND 02Y |75.75/76.5/76 2y*5y -6.75/-6.5/-7
Tenor Lv. HYy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 5y*7y -1/-0.75
1Y 1.801 -1.00 1.838 1.834 1.820 1.935 1.757 2.130 1.237 04Y 5y*10y 2
1.5Y 1.800 -1.50 1.845 1.846 1.836 2.113 1.800 2.145 1.232 05Y  [69.5/69.25
2y 1.790 -1.50 1.841 1.844 1.831 2.230 1.790 2.230 1.225 07Y SPRD
3Y 1.760 -1.20 1.787 1.805 1.804 2.315 1.760 2.315 1.200 10y [70.5/71
4y 1.818 -0.20 1.845 1.866 1.870 2.502 1.818 2.502 1.232 12Y
5Y 1.790 0.00 1.820 1.861 1.870 2.602 1.790 2.602 1217 15Y
7Y 1.874 0.50 1.903 1.954 1.969 2.728 1.869 2.728 1.270 20Y
10Y 1.905 1.00 1.930 1.977 1.985 2.815 1.895 2.815 1.355 2y 09
20Y 1.932 220 1.946 2.026 2.031 2.792 1.910 3.015 1.430 CRS
PEEEW Lv. HUH| Lv. HdH| Al prul |
91d CD 1.90 0.00 KTB 109.45 0.03 109.46 109.48 109.43 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ calL | 176 1.00 | ktB | 128.06 -0.11 128.24 128.30 128.04 EEEES 130 10 120 9% 155 87 95 47
2 9 | 42,518 A | 1342 41,176 18,420 45,924 30,650 30,897 10,480
Tenor | Lv. | Ml | SMA | 20MA | 6OMA | 1VMax | 1VMin | 3YMax | 3VMin
1Y 3.40 -0.75 2.36 3.68 2.64 6.75 -9.65 9.00 -17.75 IOk 22|, 3HS 22| 842 & 1042 22| ASSH SxA| Otz
1.5Y -0.50 -0.25 -143 0.14 -1.13 225 -15.60 240 -19.10 Cho| 7t2 7|1=2a| ols) 7|0 B, &7|= A2 ZHA 5| 0] Ad Yk Hh
2Y -3.25 0.00 -4.33 -2.52 -347 -0.25 -17.00 -0.25 -25.15
o T e
5y 905 025 9.03 993 162 3.0 2725 255 2705 229 F2| LEME o|FZ st EXo| F2| st 7ts 4ol LEZ|AF 2&5E Bo|0 tHF2| SEf
7Y -18.40 0.25 -18.28 -19.71 -21.11 -7.85 -35.15 -4.70 -37.65
10Y -19.00 -0.25 -18.42 -18.95 -18.54 -7.50 -37.50 -7.50 -38.70 CRS, €% HUY F2| 2% 45, =23 0t
20Y -20.20 -145 -18.32 -21.34 -21.59 1.75 -29.60 1.75 -48.50




