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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 1.4325 -3.50 1.4360 1.4479 1.4610 1.9125 1.3575 1.9125 1.2875 -54,25 0.75 1Y 0A8700 1.50 1.4550 0.3900 1+2Y -6Aoo 0.50
9M 1.4225 -1.00 1.4205 14116 14313 1.9125 1.2925 1.9125 1.2500 -57.00 -1.25 1.5Y 0.8400 1.50 1.3950 1.1950 2*3Y 3.50 0.50
1Y 14125 0.75 1.4060 1.3941 14110 1.9200 1.2225 1.9200 1.2200 -59.75 -3.25 2Y 0.8100 2.00 1.3750 1.1750 2*5Y 5.50 1.00
1.5Y 1.4100 2.75 1.3930 1.3673 1.3857 1.9675 1.1350 2.0250 1.1350 -57.25 -4.00 3Y 0.8450 2.50 1.3800 0.0450 3*4Y 1.00 0.50
2Y 1.4075 525 1.3780 1.3408 1.3603 2.0175 1.0700 2.1150 1.0700 -57.75 -5.00 4y 0.8550 3.00 1.4000 0.0350 3*5Y 2.00 0.50
3Y 14175 6.50 1.3815 1.3371 13577 2.0775 1.0150 22225 1.0150 -57.75 -6.25 5Y 0.8650 3.00 1.4550 0.0150 4*5Y 1.00 0.00
4y 1.4325 8.00 1.3910 1.3458 13615 2.1250 0.9875 2.2950 0.9875 -54.75 -9.50 7Y 0.9000 0.50 1.5350 0.0750 5*7Y 3.50 -2.50
5Y 1.4425 9.25 1.3935 1.3475 1.3629 2.1625 0.9775 2.3400 0.9775 -48.25 -10.00 10Y 0.9950 0.50 1.7800 0.2550 5*10Y 13.00 -2.50
7Y 1.4475 10.00 1.3955 1.3524 1.3641 2.1975 0.9725 2.3950 0.9725
10Y 1.4775 10.50 1.4235 1.3861 1.3941 2.2675 0.9925 2.4850 0.9925 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.4925 11.25 1.4370 1.4018 1.4048 2.3050 1.0125 2.5225 1.0125 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.4750 11.50 14175 1.3836 1.3901 2.3150 0.9925 2.5400 0.9925 2Y 1.5633 0.0000 1.5633 1 .5800 1.5475 29773 1.3841 29773 0.5600
20Y 1.3975 15.00 1.3260 1.2876 1.2903 2.3150 0.9125 2.5600 0.9125 10Y 1.8234 0.0000 1.8234 1.8120 1.7866 3.2382 1.4607 3.2382 1.3600
6*9M -1.00 2.50 -1.55 -3.63 -297 6.75 -12.50 12.50 -12.50 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -1.00 1.75 -1.45 -1.75 -2.03 6.25 -7.00 10.50 -7.00 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2yY -0.50 450 -2.80 -5.34 -5.07 13.50 -15.50 23.00 -15.50 2y 11.93 3.2 15.13 16.50 15.05 103.03 7.02 103.03 -102.70
2*3Y 1.00 1.25 0.35 -0.36 -0.26 6.50 -5.50 13.25 -5.50 10Y 6.74 -1.60 8.34 10.70 9.06 98.82 -5.81 98.82 -24.46
2*4Y 2.50 275 1.30 0.50 0.12 11.25 -8.25 21.75 -8.25
2*5Y 3.50 4.00 1.55 0.68 0.26 14.50 -10.00 27.25 -10.00 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 1.50 1.50 0.95 0.86 0.38 475 -3.25 9.00 -3.25 IRS 2*10Y 7.00 5.25 1.75 3.50 450 26.25 -9.50 46.00 -9.50
3*5Y 2.50 2.75 1.20 1.04 0.52 8.50 -5.25 16.00 -5.25 KTB 2*10Y| 31.20 -1.60 32.80 29.00 29.90 45.50 4.10 68.70 4.10
4*5Y 1.00 1.25 0.25 0.18 0.14 3.75 -2.25 7.25 -2.25 UST 2*10Y|  26.01 0.00 26.01 23.20 2391 34.56 -23.40 147.00 -23.40
5*7Y 0.50 0.75 0.20 0.49 0.12 4.75 -1.75 10.50 -1.75
5410V | 350 1.25 3.00 386 312 1225 050 2225 050
7*10Y 3.00 0.50 2.80 3.38 3.00 7.50 1.75 12.75 175 IRS
10*12Y 1.50 0.75 135 1.56 1.07 4.00 -1.00 6.50 -1.00 06M oDD
10*15Y -0.25 1.00 -0.60 -0.25 -0.40 5.25 -3.25 9.25 -3.25 09M e
10*20Y -8.00 450 -9.75 -9.85 -10.38 6.25 -16.00 13.00 -16.00 01y
1.5Y
BOND 02y
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 44
1Y 1.361 1.50 1.345 1.349 1.385 1.918 1.136 1.935 1.136 04y |46
1.5Y 1412 230 1.386 1.367 1418 2.012 1.122 2.113 1.122 05Y
2y 1444 3.20 1410 1.378 1427 2.055 1.089 2.230 1.089 07Y  |4775 SPRD
3Y 1452 3.00 1416 1.323 1.379 2.085 0.092 2.315 0.092 10Y
4y 1.535 2.90 1.500 1.471 1523 2227 1.127 2.502 1.127 12Y
5Y 1.577 3.20 1.535 1.482 1.531 2.282 1.122 2.602 1.122 15Y
7Y 1.689 1.80 1.655 1.610 1.640 2377 1.163 2.728 1.163 20Y
10Y 1.756 1.60 1.722 1.668 1.698 2.445 1.170 2815 1.170
20Y 1.760 270 1722 1.677 1.662 2.430 0.705 2.792 0.705 CRS
PEEE‘ Lv. HUH| Lv. HdH| Al prul |
91d CD 1.46 0.00 KTB 110.20 -0.10 110.26 110.27 110.14 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 127 -1.00 | LkTB | 12938 -0.09 129.26 | 12943 | 129.03 Hepsg 140 A 16 124 127 124 115 101 146
2 9 | 44,490 A | 4035 40,455 58,682 49417 34,550 48,584 65,942
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 515 -0.75 6.10 4.54 2.62 12.25 -9.65 12.25 -17.75 IR 22|, X HE 2EQ 0|Z 7|22 08} 7|HZ SESIBHAM M2| =50 22| A
1.5Y -0.20 0.45 0.66 -0.01 -3.26 4.05 -10.60 4.05 -19.10
2Y -3.65 2.05 -3.24 -3.71 -6.67 -0.25 -12.95 -0.25 -25.15 RS, M 7t 22| Als. HE ATy,
3Y -3.45 3.50 -3.41 1.40 -2.10 10030 -16.45 10030 -19.50
4y -10.25 5.10 -10.92 -12.52 -16.12 -4.50 -27.00 -3.20 -30.35
CRS, © 712t 32| &5
5Y -13.45 6.05 -14.13 -13.46 -16.83 -3.20 -28.50 -2.25 -28.50 '
7Y -24.15 8.20 -25.95 -25.80 -27.61 -7.85 -38.35 -7.50 -38.35
10Y -27.85 8.90 -29.89 -28.14 -3043 -7.50 -40.70 -7.50 -40.70
20Y -36.25 12.30 -39.56 -38.89 -37.20 52.25 -48.55 52.25 -48.55




