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Tenor Lv. Yy 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 1.8450 -0.75 1.8510 1.8531 1.8538 1.9125 1.4300 2.1300 1.2875 -47,75 -0.25 1Y 13450 -1.50 1.6200 0.9700 1+2Y -14Aoo -0.50
9M 1.8375 -1.00 1.8455 1.8461 1.8523 1.9125 14725 2.1200 1.2500 -53.00 -0.25 1.5Y 1.2700 -2.00 1.6600 0.9700 2*3Y -2.50 0.00
1Y 1.8225 -1.25 1.8310 1.8314 1.8447 1.9200 15175 2.1050 1.2200 -56.25 0.00 2Y 1.2050 -2.00 1.6950 0.9850 2*5Y -5.00 0.00
1.5Y 1.8000 -1.75 1.8125 1.8144 1.8363 2.0250 1.5700 2.1250 1.1900 -55.50 0.25 3Y 1.1800 -2.00 1.7550 1.0450 3*4Y -1.50 0.00
2Y 1.7675 -2.00 1.7820 1.7894 1.8205 2.1150 1.6125 2.1450 1.1675 -56.00 0.75 4y 1.1650 -2.00 1.8000 1.0850 3*5Y -2.50 0.00
3Y 1.7350 225 1.7515 1.7636 1.8052 22225 1.6850 22225 1.1550 -56.50 1.00 5Y 1.1550 -2.00 1.8500 1.0400 4*5Y -1.00 0.00
4y 1.7250 -275 1.7455 1.7585 1.8079 2.2950 1.6900 2.2950 1.1575 -49.50 1.00 7Y 1.2350 -2.00 1.8950 1.0950 5*7Y 8.00 0.00
5Y 1.7200 -3.00 1.7425 1.7584 1.8124 2.3400 1.6825 2.3450 1.1575 -40.25 1.50 10Y 1.3700 -2.00 2.0500 1.2600 5*10Y 21.50 0.00
7Y 1.7300 -3.00 1.7525 1.7680 1.8274 2.3950 1.7000 24525 1.1675
10Y 1.7725 -3.50 1.7990 1.8151 1.8794 2.4850 1.7525 2.5950 1.2125 U.S. TREASURY (H=2 A 7|FE MH))
12Y 1.8000 -3.50 1.8265 1.8419 1.9048 2.5225 1.7750 2.6500 12150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.8125 -3.50 1.8390 1.8553 1.9153 2.5400 1.7950 2.7200 1.2150 2Y 2.4671 -0.0164 2.4835 2.5283 2.5242 29773 1.3968 29773 0.3600
20Y 1.8000 -3.25 1.8245 1.8238 1.8897 2.5600 1.7500 2.8750 1.2150 10Y 2.6339 -0.0223 2.6562 2.6960 2.7014 3.2382 2.2200 3.2382 1.3600
6*9M -0.75 -0.25 -0.55 -0.70 -0.15 12.50 -2.25 12.50 -6.00 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -1.50 -0.25 -1.45 -1.48 -0.77 10.50 -3.00 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1%2Y -5.50 -0.75 -4.90 -4.20 -2.42 23.00 -6.75 23.00 -6.75 2y 66.21 -0.14 66.35 70.33 69.92 103.03 -53.43 103.03 -181.50
2*3Y -3.25 -0.25 -3.05 -2.58 -1.53 13.25 -4.25 13.25 -4.25 10Y 67.19 0.77 66.42 71.40 71.94 98.82 -24.13 98.82 -63.50
2*4Y -4.25 -0.75 -3.65 -3.09 -1.25 2175 -475 23.50 -475
2*5Y -4.75 -1.00 -3.95 -3.10 -0.80 27.25 -5.50 34.00 -5.50 Lv. My T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y -1.00 -0.50 -0.60 -0.51 0.27 8.50 -1.00 11.25 -1.00 IRS 2*10Y 0.50 -1.50 2.00 2.00 2.00 42.50 -0.25 6275 -0.25
3*5Y -1.50 -0.75 -0.90 -0.53 0.73 14.00 -1.50 22.00 -1.50 KTB 2*10Y| 15.70 -1.50 17.20 15.70 15.70 63.50 8.50 82.90 8.50
4*5Y -0.50 -0.25 -0.30 -0.01 0.45 6.00 -0.75 10.75 -0.75 UST 2*10Y| 16.68 -0.59 17.27 16.77 17.72 85.87 8.46 191.00 8.46
5*7Y 1.00 0.00 1.00 0.96 1.50 7.25 0.00 14.75 0.00
5410y | 525 -0.50 5.65 5.68 6.70 16.25 4.00 3075 375
7*10Y 425 -0.50 465 471 5.20 9.50 4.00 16.75 3.00 IRS
10*12Y 2.75 0.00 2.75 2.68 2.54 450 2.00 7.75 -0.25 06M oDD
10*15Y 4.00 0.00 4.00 401 3.60 6.75 2.00 14.00 -0.75 09M i
10*20Y 2.75 0.25 2.55 0.86 1.03 10.25 -1.50 29.50 -11.00 01y
1.5Y
BOND 02y |76.75 2y*10 0
Tenor Lv. Hyd| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 3y*Sy -1
1Y 1.809 -1.50 1.819 1.816 1.834 1.935 1.503 2.130 1.237 04Y 7y*10y 4.25
1.5Y 1817 -1.10 1.825 1.833 1.865 2.113 1.602 2.150 1.232 05Y 9y*10y 2
2y 1.805 -1.50 1.820 1.827 1.860 2.230 1.689 2.230 1.225 07Y SPRD
3y 1.782 -1.80 1.798 1.805 1.836 2315 1.740 2315 1.200 10Y
4y 1.847 -240 1.867 1.875 1913 2.502 1.847 2.502 1.232 12Y
5Y 1.852 -2.20 1.871 1.878 1914 2.602 1.825 2.602 1217 15Y
7v 1.951 -270 1.973 1.984 2.004 2.728 1913 2.728 1.270 20Y
10Y 1.962 -3.00 1.980 1.994 2.031 2.815 1.923 2.815 1.355 2y 21
20Y 2.037 -2.00 2.043 2.044 2.032 2792 1.910 3.015 1430 CRS
PEEEW Lv. Y| Lv. Y| Al prul |
91d CD 1.88 1.60 KTB 109.35 0.07 109.30 109.38 109.30 TODAY KRX CCP Held| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 174 -1.00 | LKTB | 127.25 0.31 127.15 | 12739 | 127.12 Hepsg 15 A 45 70 0 0 0 83 103
2 9 | 35731 94 7,556 28,175 0,000 0,000 0,000 25,647 34,323
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 135 0.25 1.18 1.49 1.08 6.75 -11.20 9.00 -17.75 L0k 22|, 22Y ESEM A3t 7|x0| 22| I
1.5Y -1.70 -0.65 -1.21 -1.81 -2.85 0.40 -15.60 2.40 -19.10
2y -3.75 -0.50 -3.80 -3.74 -3.98 -0.25 -18.30 -0.25 -25.15 RS, O SR OEA B3lAlM ST Y80z ® 17t 28| 5j2 HE Sy,
3y -4.70 -0.45 -4.61 417 -3.07 2.55 -13.50 475 -19.50
4y -12.20 -0.35 -12.13 -11.63 -10.51 -4.50 -25.00 2.00 -30.35 o
5Y 13.20 20.80 12,89 11,94 1016 320 27.25 455 27.25 CRs, ™ 72t 22| &%
7Y -22.10 -0.30 -22.01 -21.59 -17.65 -7.85 -35.15 -4.70 -37.65
10Y -18.95 -0.50 -18.10 -17.89 -15.12 -7.50 -37.50 -7.50 -38.70
20Y -23.70 -1.25 -21.89 -22.05 -14.28 1.75 -33.75 1.75 -48.50




