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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 1.8825 0.25 1.8830 1.8646 18715 19125 14675 2.1175 1.2875 -52,50 175 1Y 13400 2.00 1.6200 0.9950 1%2Y -16Aoo 0.50
oM 1.8750 0.25 1.8765 1.8568 1.8613 1.9125 1.5325 2.1050 1.2500 -58.00 2.25 1.5Y 1.2600 2.50 1.6600 1.0250 2*3Y -2.50 0.00
1Y 1.8650 0.25 1.8650 1.8421 1.8464 1.9200 1.6000 2.0925 1.2200 -62.75 2.25 2Y 1.1800 2.50 1.6950 1.0450 2*5Y -6.50 1.00
1.5Y 1.8400 0.25 1.8395 1.8181 1.8274 2.0250 1.6875 2.1125 1.1900 -62.00 2.00 3Y 1.1550 2.50 1.7550 1.1100 3*4Y -1.50 0.50
2y 1.8075 0.25 1.8085 17876 1.8010 2.1150 1.7325 2.1350 1.1675 -62.25 2.50 4y 1.1400 3.00 1.8000 1.0850 3*5Y -4.00 1.00
3y 1.7750 0.50 17755 17570 1.7734 22225 1.6975 22225 1.1550 -64.25 3.00 5Y 1.1150 3.50 1.8500 1.0400 4*5Y -2.50 0.50
4y 17625 0.50 1.7645 1.7475 1.7675 2.2950 1.6900 2.2950 1.1575 -56.50 2.75 7Y 1.1950 3.50 1.8950 1.0950 5*7Y 8.00 0.00
5Y 1.7575 0.50 1.7595 17426 1.7659 2.3400 1.6825 2.3450 1.1575 -47.00 2.75 10Y 1.3300 3.50 2.0500 1.2600 5*10Y 21.50 0.00
7v 1.7600 0.75 17610 17501 1.7750 2.3950 1.7000 24525 1.1675
10Y 1.8000 0.75 1.8000 1.7938 1.8218 2.4850 1.7525 2.5950 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.8275 0.75 1.8270 1.8203 1.8463 2.5225 1.7750 2.6450 12150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.8375 0.75 1.8370 1.8318 1.8577 2.5400 1.7950 2.7050 1.2150 2y 2.5202 0.0121 2.5081 2.4920 2.5037 29773 14970 29773 0.4100
20Y 1.8325 0.75 1.8285 1.8196 1.8309 2.5600 1.7500 2.8725 1.2150 10Y 2.7168 0.0334 26834 2.6402 2.6626 3.2382 22778 3.2382 1.3600
6*9M -0.75 0.00 -0.65 -0.79 -1.02 12.50 -2.25 12.50 -6.00 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -1.00 0.00 -1.15 -1.46 -1.50 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 -5.75 0.00 -5.65 -5.45 -4.54 23.00 -6.75 23.00 -6.75 2y 67.52 0.21 67.31 65.50 65.87 103.03 -53.43 103.03 -164.20
2*3Y -3.25 0.25 -3.30 -3.06 -2.75 13.25 -4.25 13.25 -4.25 10Y 73.08 244 70.64 64.52 64.76 98.82 -24.13 98.82 -63.50
2*4Y -4.50 0.25 -4.40 -4.01 -3.35 21.75 -4.75 23.50 -4.75
2*5Y -5.00 0.25 -4.90 -4.50 -3.51 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 -1.25 0.00 -1.10 -0.95 -0.60 8.50 -1.25 11.25 -1.25 IRS 2*10Y | -0.75 0.50 -1.25 -0.75 -0.50 42.50 -1.25 6275 -1.25
3*5Y -1.75 0.00 -1.60 -1.44 -0.75 14.00 -2.25 22.00 -2.25 KTB 2*10Y| 14.10 -0.10 14.20 15.80 17.00 63.50 8.50 82.90 8.50
4*5Y -0.50 0.00 -0.50 -0.49 -0.16 6.00 -1.00 10.75 -1.00 UST 2*10Y| 19.66 213 17.53 14.82 15.89 85.27 846 184.00 846
5*7Y 0.25 0.25 0.15 0.75 0.92 7.25 0.00 14.75 0.00
5410V | 425 025 405 511 5.60 1625 400 3075 375
7*10Y 4.00 0.00 3.90 436 468 9.50 3.75 16.75 3.00 IRS 6y 77.25
10*12Y 2.75 0.00 2.70 2.65 2.45 450 2.00 7.75 -0.25 06M oDD
10*15Y 3.75 0.00 3.70 3.80 3.59 6.75 2.00 13.00 -0.75 09M i
10*20Y 3.25 0.00 2.85 2.59 0.91 10.25 -1.50 28.25 -11.00 01y
1.5Y
BOND 02y 9m*1y -1
Tenor Lv. HYy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 2y*5y -5
1Y 1.835 0.10 1.841 1.827 1.822 1.935 1.570 2.130 1.237 04Y 5y*10y 4.25
1.5Y 1.851 0.50 1.849 1.834 1.844 2113 1.724 2.145 1.232 05Y
2y 1.845 1.00 1.840 1.825 1.835 2.230 1.797 2.230 1.225 07Y SPRD
3y 1.812 0.70 1.811 1.800 1.807 2315 1.777 2315 1.200 10Y  [79.75
4y 1.872 0.70 1.875 1.866 1.879 2.502 1.837 2.502 1.232 12Y
5Y 1.880 1.30 1.879 1.869 1.878 2.602 1.825 2.602 1217 15Y
7v 1.973 1.00 1.978 1.971 1.972 2.728 1913 2.728 1.270 20Y
10Y 1.986 0.90 1.995 1.986 1.987 2.815 1.923 2.815 1.355 1y*2y -16
20Y 2.065 0.30 2.068 2.048 2.014 2792 1.910 3.015 1430 cRs |3y 155
2y 18
PEEEW Lv. Y| Lv. HdH| Al o | )
91d CD 1.89 0.00 KTB 109.22 -0.03 109.22 109.26 109.18 TODAY KRX CCP Held| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 180 3.00 | ktB | 127.10 -0.07 12699 | 12718 | 126.85 Hepsg 90 A 17 73 101 58 34 97 135
2 9] 34731 94 | 5836 28,895 41,625 14,759 17,735 26,350 47,406
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 3.00 0.15 2.40 1.49 248 6.75 -11.20 9.00 -17.75 IR 22| AL
1.5Y -1.10 -0.25 095 -1.57 -1.66 040 -15.60 240 -19.10 HE 4SH XI5t Fale & 2ot 50|z He 224 M0| EAXH 452 ¢ =2l o
2y -3.75 -0.75 -3.15 -3.77 -3.37 -0.25 -18.30 -0.25 -25.15
B B e
5Y 2,05 20,80 11,99 1259 1,20 320 27.25 455 27.25 =2 el ”HEW' A0 HIE7F SHROL, SOBS ZYISY0 $S5 gy
7v -21.30 -0.25 -21.72 -22.07 -19.68 -7.85 -35.15 -4.70 -37.65
10y -18.60 -0.15 -19.50 -19.19 -16.51 -7.50 -37.50 -7.50 -38.70 CRSE M7 &5 Ot
20Y -23.25 0.45 -23.95 -22.86 -18.31 175 -29.60 175 -48.50




