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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 1.8525 0.00 1.8525 1.8539 1.8526 19125 14250 2.1300 1.2875 -47,50 1.25 1Y 13600 150 1.6200 0.9650 12y -1350 0.50
oM 1.8475 0.00 1.8475 1.8466 1.8518 19125 14675 2.1200 1.2500 -52.75 1.75 1.5Y 1.2900 2.00 1.6600 0.9600 2*3Y -2.50 0.00
1Y 1.8350 0.25 1.8330 1.8318 1.8447 1.9200 1.5100 2.1100 1.2200 -56.25 1.75 2y 1.2250 2.00 1.6950 0.9750 2*5Y -5.00 0.00
1.5Y 1.8175 0.25 1.8155 1.8149 1.8371 2.0250 1.5625 21275 1.1900 -55.75 1.75 3y 1.2000 2.00 1.7550 1.0350 3*4Y -1.50 0.00
2y 1.7875 0.25 1.7855 1.7903 1.8222 2.1150 1.6050 2.1450 1.1675 -56.75 1.75 4y 1.1850 2.00 1.8000 1.0850 3*5Y -2.50 0.00
3y 1.7575 0.25 1.7555 1.7654 1.8080 2.2225 16775 2.2225 1.1550 -57.50 1.75 5Y 1.1750 2.00 1.8500 1.0400 4*5Y -1.00 0.00
ay 1.7525 0.25 1.7505 1.7611 1.8114 2.2950 1.6900 2.2950 1.1575 -50.50 1.75 7Y 1.2550 2.00 1.8950 1.0950 5%7Y 8.00 0.00
5Y 1.7500 0.25 1.7480 1.7615 1.8163 2.3400 1.6825 2.3450 1.1575 4175 1.75 10Y 1.3900 2.00 2.0500 1.2600 5%10Y 21.50 0.00
7Y 1.7600 0.25 1.7580 17711 1.8316 2.3950 1.7000 24525 1.1675
10Y 1.8075 0.25 1.8055 1.8185 1.8839 2.4850 1.7525 2.5950 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.8350 0.25 1.8330 1.8451 1.9094 2.5225 1.7750 2.6500 1.2150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.8475 0.25 1.8455 1.8588 1.9198 2.5400 1.7950 2.7200 12150 2y 2.4835 -0.0448 2.5283 2.5242 2.5445 2.9773 13843 2.9773 0.3500
20Y 1.8325 0.25 1.8305 1.8256 1.8943 2.5600 1.7500 2.8750 1.2150 10Y 2.6562 -0.0398 2.6960 27014 27222 3.2382 2.2060 3.2382 1.3600
6*9M -0.50 0.00 -0.50 073 -0.08 12.50 225 12.50 -6.00 U.S. TREASURY - KTB CEEEEEEEEE
9*12M -1.25 0.25 -145 -1.49 -0.71 10.50 -3.00 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max | 1YMin | 3Y Max | 3Y Min
1+2Y 475 0.00 475 -4.15 225 23.00 -6.75 23.00 -6.75 2y 66.35 -3.98 70.33 69.92 71.95 103.03 -53.43 103.03 -182.70
273Y -3.00 0.00 -3.00 249 142 13.25 425 13.25 -4.25 10Y 66.42 -498 71.40 71.94 74.02 98.82 -24.13 98.82 -63.50
2*4Y -3.50 0.00 -3.50 291 -1.08 2175 475 23.50 -475
2*5Y -3.75 0.00 -3.75 -2.88 -0.59 27.25 -5.50 34,00 -5.50 | SPRD T2 HH| T-1 T-2 T-3 1Y Max | 1Y Min | 3Y Max | 3Y Min
3*4Y -0.50 0.00 -0.50 -043 0.34 8.50 -1.00 11.25 -1.00 IRS 2*10Y | 2.00 0.00 2.00 2.00 2.00 42.50 -0.25 62.75 -0.25
3*5Y 075 0.00 -0.75 -0.39 0.83 14.00 -150 22.00 -1.50 KTB 2*10Y| 17.20 150 15.70 15.70 1570 63.50 8.50 82.90 8.50
4*5Y -0.25 0.00 -0.25 0.04 0.50 6.00 075 10.75 -0.75 UST 2+10Y| 17.27 0.50 16.77 17.72 17.77 85.87 8.46 191.00 8.46
5*7Y 1.00 0.00 1.00 0.96 153 7.25 0.00 14.75 0.00
5+10Y 575 0.00 575 570 676 1625 400 3075 375
7*10Y 475 0.00 475 474 523 9.50 4.00 16.75 3.00 IRS
10*12Y 275 0.00 275 2.66 2.55 450 2.00 7.75 -0.25 06M [855 GEE
10*15Y 4.00 0.00 4.00 403 3.58 6.75 2.00 14.00 -0.75 09M |85 Tenor
10%20Y 2.50 0.00 2.50 0.71 1.04 10.25 -1.50 29.50 -11.00 01y
15y |815
o2v_[785
Tenor Lv. HUH| 5MA 20MA 60MA 1YMax | 1YMin | 3YMax | 3Y Min 03y
1Y 1.824 0.30 1.822 1.816 1.835 1.935 1.496 2130 1.237 04Y
1.5Y 1.828 0.20 1.826 1.833 1.867 2113 1.597 2.150 1232 05Y |745
2y 1.820 -0.50 1.824 1.828 1.862 2.230 1.680 2.230 1.225 07Y SPRD
3y 1.800 -0.20 1.802 1.806 1.838 2315 1737 2315 1.200 10Y
ay 1.871 -0.10 1.872 1.876 1916 2502 1.849 2502 1232 12
5Y 1.874 -0.30 1.876 1.879 1917 2.602 1.825 2.602 1217 15Y
7Y 1978 0.00 1978 1.985 2.007 2728 1913 2728 1.270 20Y
10y 1.992 1.00 1.984 1.996 2.035 2.815 1.923 2.815 1.355 1y 36
20Y 2.057 1.60 2.044 2.043 2.034 2792 1910 3.015 1430 @
™ el Lv. | A jn |
91d CD 1.86 0.00 KTB 109.28 -0.01 109.27 109.31 109.26 TODAY KRX CCP Y| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 174 0.00 | kB | 12694 -0.09 127.00 127.16 126.89 EEEES 70d 70 0 0 0 83 103 94
EEH 28175 o<l | 28175 0,000 0,000 0,000 25,647 34,323 25,058
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 1.10 -0.05 1.14 1.62 0.98 6.75 -11.20 9.00 -17.75 IO 22|, waA Qo] 22| BHA =xA|.
1.5Y -1.05 0.05 -1.09 -1.80 -2.94 0.40 -15.60 240 -19.10
2y -3.25 0.75 -3.85 -3.76 -4.01 -0.25 -18.30 -0.25 -25.15 RS, CiE2 T7to|M 22 A% A2
3y -4.25 0.45 -4.61 -410 -3.04 255 -13.50 475 -19.50 Hels DCHR TSR e .
ay -11.85 0.35 -12.13 -11.52 -1047 -4.50 -25.00 2.00 -30.35
5Y -12.40 0.55 -12.84 -11.75 -10.10 -3.20 -27.25 455 -27.25
7v 2180 0.25 -22.00 2143 1754 7.85 -35.15 470 -37.65 RS& F2| &5 O
10y -1845 -0.75 -17.85 -17.72 -15.08 -7.50 -37.50 -7.50 -38.70
20Y 2245 135 -21.37 -21.70 -13.99 1.75 -33.75 1.75 -48.50




