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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 1.8575 0.25 1.8560 1.8569 1.8448 1.9125 14125 2.2200 1.2875 -45,50 -1.00 1Y 13850 -0.50 1.6200 0.8900 1+2Y -14Aoo 0.50
9M 1.8550 0.50 1.8505 1.8455 1.8479 1.9125 1.4550 2.1925 1.2500 -52.00 -1.00 1.5Y 1.3100 -0.50 1.6600 0.9050 2*3Y -3.00 0.00
1Y 1.8400 0.50 1.8355 1.8279 1.8446 1.9200 1.5000 2.1825 1.2200 -56.25 -0.50 2Y 1.2450 0.00 1.6950 0.9200 2*5Y -6.00 -0.50
1.5Y 1.8300 0.50 1.8230 1.8091 1.8419 2.0250 1.5550 2.1900 1.1900 -57.25 -0.50 3Y 1.2150 0.00 1.7550 0.9850 3*4Y -2.00 -0.50
2Y 1.8075 0.50 1.8000 1.7840 1.8329 2.1150 1.6000 2.2075 1.1675 -58.75 -1.00 4y 1.1950 -0.50 1.8000 1.0700 3*5Y -3.00 -0.50
3Y 1.7875 0.50 1.7780 1.7600 1.8257 22225 1.6750 2.2675 1.1550 -60.25 -1.25 5Y 1.1850 -0.50 1.8500 1.0400 4*5Y -1.00 0.00
4y 1.7825 0.50 1.7730 1.7556 1.8326 2.2950 1.6900 2.3450 1.1575 -53.50 -1.00 7Y 1.2650 0.00 1.8950 1.0950 5*7Y 8.00 0.50
5Y 1.7875 0.75 1.7755 1.7556 1.8405 2.3400 1.6825 2.4150 1.1575 -45.25 -1.25 10Y 1.4000 0.00 2.0500 1.2600 5*10Y 21.50 0.50
7Y 1.8000 1.00 1.7855 1.7660 1.8580 2.3950 1.7000 2.5300 1.1675
10Y 1.8525 1.25 1.8345 1.8139 19118 2.4850 1.7525 2.6725 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.8800 1.25 1.8620 1.8393 1.9375 2.5225 1.7750 2.7425 1.2150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.8925 1.25 1.8745 1.8548 1.9469 2.5400 1.7950 2.8125 1.2150 2Y 2.5161 -0.0604 2.5765 2.6044 2.6084 29773 1.2620 29773 0.3100
20Y 1.8625 1.75 1.8380 1.8128 1.9236 2.5600 1.7500 2.9725 1.2150 10Y 26815 -0.0306 2.7121 2.7472 2.7589 3.2382 2.0387 3.2382 1.3600
6*9M -0.25 0.25 -0.55 -1.14 0.31 12.50 -2.25 12.50 -6.00 U.S. TREASURY - KTB (o= HYPL 7|= HYY
9*12M -1.50 0.00 -1.50 -1.76 -0.33 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 -3.25 0.00 -3.55 -4.39 -1.17 23.00 -6.75 23.00 -6.75 2y 67.51 -6.44 7395 76.94 78.14 103.03 -53.43 103.03 -187.00
2*3Y -2.00 0.00 -2.20 -2.40 -0.72 13.25 -4.25 13.25 -4.25 10Y 63.45 -4.06 67.51 73.22 75.69 98.82 -24.13 98.82 -63.50
2*4Y -2.50 0.00 -2.70 -2.84 -0.03 21.75 -4.75 23.50 -4.75
2*5Y -2.00 0.25 -2.45 -2.84 0.76 27.25 -5.50 34.00 -5.50 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y -0.50 0.00 -0.50 -0.44 0.69 8.50 -1.00 11.25 -1.00 IRS 2*10Y 450 0.75 3.75 3.75 2.50 42.50 -0.25 6275 -0.25
3*5Y 0.00 0.25 -0.25 -0.44 148 14.00 -1.50 22.00 -1.50 KTB 2*10Y|  20.60 0.60 20.00 18.00 17.50 63.50 8.50 82.90 8.50
4*5Y 0.50 0.25 0.25 0.00 0.79 6.00 -0.75 10.75 -0.75 UST 2*10Y| 1654 2.98 13.56 14.28 15.05 85.87 846 191.00 846
5*7Y 1.25 0.25 1.00 1.04 1.75 7.25 0.00 14.75 0.00
5410y | 650 050 5.90 5.83 713 16.25 4.00 3075 375
7*10Y 5.25 0.25 490 479 5.38 9.50 4.00 16.75 3.00 IRS
10*12Y 2.75 0.00 2.75 2.54 2.57 450 2.00 7.75 -0.25 06M [85.75 DD
10*15Y 4.00 0.00 4.00 4.09 3.50 6.75 2.00 15.00 -0.75 09M i
10*20Y 1.00 0.50 0.35 -0.11 1.18 10.25 -1.50 31.00 -11.00 o1y [84
1.5Y
BOND 02y 2*3y -2
Tenor Lv. Hyd| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 10*20y 0.75
1Y 1.832 0.30 1.824 1.801 1.840 1.935 1.463 2.145 1.237 04Y
1.5Y 1.851 0.60 1.843 1.829 1.876 2113 1.595 2.185 1.232 05Y |78/785
2y 1.841 0.40 1.835 1.825 1.875 2.230 1.675 2.230 1.225 07Y SPRD
3y 1.830 1.00 1818 1.806 1.854 2315 1737 2315 1.200 10Y [83/84
4y 1.905 1.00 1.887 1.877 1.934 2.502 1.849 2.502 1.232 12Y
5Y 1.910 1.00 1.891 1.879 1.938 2.602 1.825 2.602 1217 15Y
7v 2.028 0.90 2.005 1.982 2.027 2.728 1913 2.728 1.270 20Y
10Y 2.047 1.00 2.019 1.992 2.061 2.815 1.923 2.840 1.355 2y*3y -3
20Y 2.098 0.30 2.073 2.024 2.049 2792 1.910 3.015 1430 cRs |3y 215
2y 245
PEEE‘ Lv. Y| Fﬁ @ Lv. Y| Al prul |
91d CD 1.86 0.00 KTB 109.16 -0.05 109.24 109.25 109.15 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 174 0.00 | LKTB | 12635 -0.13 126.64 | 12666 | 126.28 Hepsg 94 10 84 58 20 56 116 95
2 9 | 25,058 A4 | -4551 29,609 18,708 22,319 15,005 33,194 35,223
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 0.80 0.20 1.13 2.66 0.43 6.75 -11.20 9.00 -17.75 2ok 22|, | 220041 3|2 st At OpZ
1.5Y -2.10 -0.10 -2.02 -2.00 -3.41 0.40 -15.60 2.40 -19.10
2y -3.35 0.10 -3.50 -4.09 -4.21 -0.25 -18.30 0.25 -25.15 IRS A7 22 AE A2
| iass | 0s0 | iias | iais | w047 | ass 2se0 | 200 | 3008 % 24 51 SI79l 2ipie] Y 2TI2 BEAgo| Ut SISoL, FOMC 3O W27t 2o sISE
5Y -12.25 -0.25 -11.59 -12.30 -9.71 -3.20 -27.25 455 -27.25
7v 2280 0.10 2199 2165 1687 7.85 -35.15 470 -37.65 CRs, &7 72t F2| 25 o op
10Y -19.45 0.25 -18.41 -17.80 -14.92 -7.50 -37.50 -7.50 -38.70
20Y -23.55 145 -23.54 -21.13 -12.54 1.75 -33.95 1.75 -48.50




