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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 1.8835 1.8901 1.8236 19125 14125 2.2825 1.2875 -50,25 7.75 1Y 13050 8.50 1.6200 0.8800 12y -15Aoo -4.00
oM 1.8325 0.25 1.8635 1.8756 1.8400 19125 1.4550 2.2625 1.2500 -55.25 575 1.5Y 1.2300 7.00 1.6600 0.9050 2*3Y -2.00 -2.00
1Y 1.8075 0.75 1.8390 1.8590 1.8501 1.9200 1.5000 2.2425 1.2200 -59.50 275 2y 1.1550 450 1.6950 0.9200 2*5Y -4.00 -2.00
1.5Y 1.7825 1.25 1.8135 1.8414 1.8643 2.0250 1.5550 2.2725 1.1900 -59.25 -0.50 3y 1.1350 2.50 1.7550 0.9850 34y -150 -0.50
2y 1.7500 1.75 1.7765 1.8141 1.8715 2.1150 1.6000 23125 1.1675 -59.75 -0.75 4y 1.1200 2.00 1.8000 1.0700 3+5Y -2.00 0.00
3y 1.7275 3.00 1.7440 1.7830 1.8820 2.2225 1.6750 2.4000 1.1550 -59.75 -0.50 5Y 1.1150 2.50 1.8500 1.0400 4*5Y -0.50 0.50
ay 17175 2.75 1.7380 1.7781 1.9000 2.2950 1.6900 2.5025 1.1575 -49.75 -0.25 7Y 1.2300 2.50 1.8950 1.0950 5+7Y 11.50 0.00
5Y 17125 3.00 17325 17776 19165 2.3400 1.6825 2.5875 1.1575 -38.00 -0.75 10Y 1.4000 2.00 2.0500 1.2600 5%10Y 2850 -0.50
7Y 1.7275 2.75 1.7470 1.7878 1.9414 2.3950 1.7000 2.7000 1.1675
10Y 1.7800 275 1.7980 1.8369 2.0000 2.4850 1.7525 2.8425 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.8025 275 1.8195 1.8580 2.0268 2.5225 1.7750 2.8950 1.2150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.8225 2.75 1.8380 1.8671 2.0327 2.5400 1.7950 2.9475 12150 2y 2.5406 0.0489 2.4917 2.3866 2.4838 2.9773 1.2620 2.9773 0.3100
20Y 17775 2.75 1.7955 1.8360 2.0222 2.5600 1.7500 3.0675 1.2150 10Y 2.6975 0.0293 2.6682 2.5549 2.6198 3.2382 2.0387 3.2382 1.3600
6*9M -2.00 0.25 -2.00 -1.45 1.64 12.50 -2.25 12.50 -6.00 U.S. TREASURY - KTB (o= HYPL 7|= HYY
9*12M -2.50 0.50 -2.45 -1.66 1.02 10.50 -3.00 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1+2Y 575 1.00 -6.25 -4.49 2.14 23.00 -6.75 23.00 -6.75 2y 73.06 3.89 69.17 56.56 65.28 103.03 -53.43 103.03 -187.00
2*3Y 225 1.25 -3.25 311 1.04 13.25 425 13.25 -4.25 10Y 71.75 1.63 70.12 59.29 66.98 98.82 -24.46 98.82 -63.50
2*4Y 325 1.00 -3.85 -3.60 2.85 2175 475 23.50 -475
2*5Y -375 1.25 -4.40 -3.65 450 27.25 -5.50 34.00 -5.50 [ SPRD T2 M| T-1 T-2 T3 1Y Max | 1Y Min | 3Y Max | 3YMin
3*4Y -1.00 -0.25 -0.60 -049 1.81 8.50 -1.00 11.25 -1.00 IRS 2*10Y | 3.00 1.00 2.00 1.50 3.00 42.50 -0.25 62.75 -0.25
3*5Y -150 0.00 -1.15 -0.54 345 14.00 -150 22.00 -1.50 KTB 2*10Y| 17.00 0.30 16.70 14.10 11.90 63.50 8.50 82.90 8.50
4*5Y -0.50 0.25 -0.55 -0.05 1.65 6.00 075 10.75 -0.75 UST 210Y| 15.69 -1.96 17.65 16.83 13.60 9241 8.46 205.00 8.46
5*7Y 1.50 -0.25 1.45 1.01 249 7.25 0.00 14.75 0.00
5+10Y 675 -0.25 655 593 835 1625 400 3075 375
7*10Y 5.25 0.00 5.10 491 5.86 9.50 4.00 16.75 3.00 IRS 6Y 715
10*12Y 2.25 0.00 2.15 211 2.67 450 2.00 7.75 -0.25 06M [855 GEE
10*15Y 425 0.00 4.00 3.03 3.27 6.75 2.00 15.00 -0.75 09M Tenor
10%20Y -0.25 0.00 -0.25 -0.09 2.22 10.25 -1.50 31.00 -11.00 01y
1.5Y
o2y [745 "3y 08
Tenor Lv. HUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03y [72/7275 9*10Y  2.25
1Y 1.770 -0.10 1.791 1.823 1.864 1.935 1451 2.250 1.237 04y 715 10712Y 25
1.5Y 1.810 0.10 1.828 1.858 1.909 2113 1.585 2.280 1232 05Y |705/7075 1020Y -0.25
2y 1.810 1.00 1.823 1.841 1917 2.230 1.675 2310 1.225 07Y SPRD
3y 1.807 1.20 1.805 1.806 1.905 2315 1737 2370 1.200 oy |77
ay 1.877 1.50 1.875 1.883 1.994 2502 1.849 2581 1232 12Y
5Y 1.880 1.50 1.878 1.878 2.009 2.602 1.825 2.660 1217 15Y
7Y 1974 1.30 1.964 1.957 2.096 2728 1913 2.855 1270 20Y
10y 1.980 1.30 1.963 1972 2.147 2.815 1.923 3.057 1.355 1y CCS 30
20Y 1.975 0.00 1978 1.962 2.108 2792 1910 3.240 1430 @
™ el Lv. | A jn |
91d CD 1.86 0.00 KTB 109.28 -0.05 109.26 109.33 109.25 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 175 -2.00 | kB | 127.08 -0.15 126.95 127.24 126.95 EEEES 134 -55 168 137 63 90 57 51
EEH 30,760 o< | -15120 45,880 36,889 20,112 36,745 14,805 24,783
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 3.75 0.85 482 3.59 -1.39 6.75 -11.20 9.00 -17.75 Zox 22, 22| 45
1.5Y 275 1.15 -145 -1.62 -442 0.40 -15.60 375 -19.10 A A 0] 22| 420 ASHUK|D Q[olo| Oj4 S QOlo| AFSE XSt
2y -6.00 0.75 -4.67 273 -456 -0.25 -18.30 1.80 -25.15
3y -7.95 1.80 -6.08 228 232 255 -13.50 475 -19.50 Dol 2C oiskol Za| Ak Opzk
4y -15.95 125 -13.68 -1051 -9.35 -4.50 -25.00 2.00 -3035 ',:S__'Lilg El ;; ;f::"r f;le un|}c| A e oa
5Y -16.75 1.50 -14.55 -10.08 -9.21 -3.20 -27.25 455 -27.25 HE eMe He T =
7Y -24.65 1.45 -21.66 -16.88 -15.46 -7.85 -35.15 -470 -37.65
10y -20.00 1.45 -16.50 -13.55 -14.72 -7.50 -37.50 -7.50 -38.70 CRS, ® 2t 22| 4%
20Y -19.75 2.75 -18.21 -12.56 -8.56 1.75 -34.95 1.75 -48.50




