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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 1.8850 -0.25 1.8890 1.8756 1.8711 1.9125 1.4925 2.1175 1.2875 -51 ,25 -0.25 1Y 13600 -1.00 1.6200 0.9950 1+2Y -1750 0.00
oM 1.8825 -0.25 1.8855 1.8681 1.8611 1.9125 1.5700 2.1050 1.2500 -58.75 0.25 1.5Y 1.2650 -1.00 1.6600 1.1400 2*3Y -2.50 -0.50
1Y 1.8725 -0.75 1.8780 1.8555 1.8456 1.9200 1.6350 2.0925 1.2200 -63.75 0.25 2Y 1.1850 -1.00 1.6950 1.1850 2*5Y -6.00 -0.50
1.5Y 1.8525 -1.25 1.8620 1.8318 1.8255 2.0250 1.7225 2.1125 1.1900 -62.50 0.00 3Y 1.1600 -1.50 1.7550 1.1100 3*4Y -1.00 0.00
2y 1.8225 -1.25 1.8320 1.8013 1.7976 2.1150 1.7325 2.1350 1.1675 -62.00 0.25 4y 1.1500 -1.50 1.8000 1.0850 3*5Y -3.50 0.00
3y 1.7850 -1.50 1.7995 1.7700 1.7688 22225 1.6975 22225 1.1550 -63.50 0.75 5Y 1.1250 -1.50 1.8500 1.0400 4*5Y -2.50 0.00
4y 1.7700 -1.75 1.7875 1.7586 1.7619 2.2950 1.6900 2.2950 1.1575 -57.25 1.00 7Y 1.1800 -1.50 1.8950 1.0950 5*7Y 5.50 0.00
5Y 1.7600 -225 1.7825 1.7531 1.7595 2.3400 1.6825 2.3450 1.1575 -46.50 1.50 10Y 1.3150 -1.50 2.0500 1.2600 5*10Y 19.00 0.00
7Y 1.7525 -2.50 1.7810 1.7574 1.7678 2.3950 1.7000 24525 1.1675
10Y 1.7800 -3.00 1.8145 1.7974 1.8132 2.4850 1.7525 2.5950 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.8075 -3.00 1.8420 1.8239 1.8383 2.5225 1.7750 2.6450 1.2150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.8150 -3.00 1.8500 1.8341 1.8503 2.5400 1.7950 2.7050 1.2150 2Y 2.4671 -0.0042 2.4713 2.5202 2.5446 29773 1.5379 29773 0.4100
20Y 1.8075 -3.00 1.8435 1.8245 1.8240 2.5600 1.7500 2.8725 1.2150 10Y 2.6330 -0.0081 26411 2.6906 2.7169 3.2382 2.3002 3.2382 1.3600
6*9M -0.25 0.00 -0.35 -0.75 -1.00 12.50 -2.25 12.50 -6.00 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -1.00 -0.50 -0.75 -1.26 -1.55 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 -5.00 -0.50 -4.60 -5.43 -4.80 23.00 -6.75 23.00 -6.75 2y 62.71 0.58 6213 66.32 68.26 103.03 -53.43 103.03 -164.20
2*3Y -3.75 -0.25 -3.25 -3.13 -2.88 13.25 -4.25 13.25 -4.25 10Y 65.80 2.69 63.11 67.06 68.99 98.82 -24.13 98.82 -63.50
2*4Y -5.25 -0.50 -4.45 -4.26 -3.57 21.75 -5.25 23.50 -5.25
2*5Y -6.25 -1.00 -4.95 -4.81 -3.81 27.25 -6.25 34.00 -6.25 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y -1.50 -0.25 -1.20 -1.14 -0.68 8.50 -1.50 11.25 -1.50 IRS 2*10Y | -4.25 -1.75 -2.50 -1.75 -0.75 42.50 -4.25 6275 -4.25
3*5Y -2.50 -0.75 -1.70 -1.69 -0.92 14.00 -2.50 22.00 -2.50 KTB 2*10Y| 13.50 -2.50 16.00 16.30 16.50 63.50 8.50 82.90 8.50
4*5Y -1.00 -0.50 -0.50 -0.55 -0.24 6.00 -1.00 10.75 -1.00 UST 2*10Y| 1659 -0.39 16.98 17.04 17.23 84.50 846 184.00 846
5*7Y -0.75 -0.25 -0.15 043 0.83 7.25 -0.75 14.75 -0.75
5410V | 200 -0.75 3.20 443 5.37 1625 2.00 3075 2.00
7*10Y 2.75 -0.50 3.35 4.00 454 9.50 2.75 16.75 2.75 IRS
10*12Y 2.75 0.00 2.75 2.65 2.51 450 2.00 7.75 -0.25 06M oDD
10*15Y 3.50 0.00 3.55 3.68 3.70 6.75 2.00 13.00 -0.75 09M i
10*20Y 2.75 0.00 2.90 2.71 1.08 10.25 -1.50 28.25 -11.00 01y
1.5Y
BOND 02y 6m*2y -6.25
Tenor Lv. Hyd| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y |78.75,78.25 12y -5
1Y 1.826 -1.20 1.837 1.832 1.819 1.935 1.644 2.130 1.237 04Y 2y*3y  -3.75
1.5Y 1.841 -1.40 1.855 1.843 1.840 2113 1.767 2.145 1.232 05Y 2y*5y -6
2y 1.840 -1.00 1.854 1.835 1.832 2.230 1.797 2.230 1.225 07y SPRD  [5y*10y 2
3y 1.807 -1.30 1.824 1.807 1.805 2315 1.777 2315 1.200 10Y 9m*10y 1.5
4y 1.852 -1.80 1.879 1.869 1.875 2.502 1.837 2.502 1.232 12Y
5Y 1.867 -1.90 1.893 1.874 1.877 2.602 1.825 2.602 1217 15Y
7v 1.956 -2.90 1.990 1.975 1.974 2.728 1.913 2.728 1.270 20Y
10Y 1.975 -3.50 2011 1.994 1.987 2.815 1.923 2.815 1.355 2y 18
20Y 2.025 -3.70 2,071 2.056 2.023 2792 1.910 3.015 1430 CRs |23y -25
3y 16
PEEE‘ Lv. Y| Lv. Y| Al prul |
91d CD 1.89 0.00 KTB 109.25 0.06 109.24 109.28 109.24 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 177 1.00 | LKTB | 127.25 037 127.15 | 12733 | 127.12 Hepsg 151 4 69 82 93 102 90 90 90
2 9] 53,023 & | 31557 21,466 29,753 34,470 29,381 34,731 34,731
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 465 0.45 410 2.32 2.67 6.75 -11.20 9.00 -17.75 2o 22| &2t
1.5Y 1.15 0.15 0.66 -1.10 -147 1.15 -15.60 2.40 -19.10 ECBO| SIS} H M0 22 22|17} sj2tst Wek X720 AN UME Hes ZYEY Ot
2y -1.75 -0.25 -2.18 -3.35 -3.45 -0.25 -18.30 -0.25 -25.15
T T e e
5Y 21070 2035 107 1210 2 320 27.25 455 27.25 D71 SE COZESIEA SRR JITHokn HEH St2E =2 712 AN SHEY
7Y -20.35 0.40 -20.90 -21.76 -20.61 -7.85 -35.15 -4.70 -37.65
10y -19.50 0.50 -19.69 -19.63 -17.33 -7.50 -37.50 -7.50 -38.70 CRSE M+1Zh 3t ot
20Y -21.75 0.70 -22.71 -23.17 -19.94 1.75 -29.60 1.75 -48.50




