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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 1.8875 -0.25 1.8880 1.8811 1.8707 19125 1.5225 2.1175 1.2875 -52,50 -1.00 1Y 13450 -1.50 1.6200 0.9950 1%2Y -1550 -0.50
oM 1.8825 -0.50 1.8850 1.8754 18613 19125 1.6225 2.1050 1.2500 -58.75 -1.50 1.5Y 1.2600 -2.00 1.6600 1.2100 2*3Y -2.00 0.00
1Y 1.8700 -0.50 1.8750 1.8636 1.8461 1.9200 17150 2.0925 1.2200 -63.25 -1.25 2y 1.1900 -2.00 1.6950 1.2350 2*5Y -6.00 0.00
1.5Y 1.8475 -0.50 1.8550 1.8401 1.8255 2.0250 1.7700 2.1125 1.1900 -62.00 -1.50 3y 1.1700 -2.00 1.7550 1.1100 3*4Y -1.00 0.00
2y 1.8225 -0.75 1.8285 1.8109 17972 2.1150 17325 2.1350 1.1675 -61.25 -1.25 4y 1.1600 -2.00 1.8000 1.0850 3*5Y -4.00 0.00
3y 1.7900 -0.50 17930 17785 17679 2.2225 1.6975 2.2225 1.1550 -63.00 -1.00 5Y 1.1300 -2.00 1.8500 1.0400 4*5Y -3.00 0.00
4y 17725 -0.75 1.7780 1.7666 1.7604 2.2950 1.6900 2.2950 1.1575 -57.50 -1.25 7v 1.1750 -2.50 1.8950 1.0950 5*7Y 450 -0.50
5Y 1.7600 -1.00 1.7685 1.7604 17572 2.3400 1.6825 2.3450 1.1575 -46.75 -1.00 10Y 1.3100 -2.50 2.0500 1.2600 5*10Y 18.00 -0.50
7v 1.7500 -1.25 17610 17613 17643 2.3950 1.7000 24525 1.1675
10Y 1.7775 -1.50 1.7900 1.7989 1.8083 2.4850 1.7525 2.5950 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.8050 -1.50 1.8175 1.8255 1.8338 2.5225 1.7750 2.6450 1.2150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.8125 -1.50 1.8250 1.8350 1.8458 2.5400 1.7950 2.7050 1.2150 2y 2.4587 0.0040 2.4547 2.4793 2.4671 29773 1.5427 29773 0.4100
20Y 1.8025 -1.50 1.8165 1.8259 1.8200 2.5600 1.7500 2.8725 1.2150 10Y 26213 0.0126 2.6087 2.6420 2.6330 3.2382 23156 3.2382 1.3600
6*9M -0.50 -0.25 -0.30 -0.57 -0.94 12.50 -2.25 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F H
9*12M -1.25 0.00 -1.00 -1.18 -1.52 10.50 -3.00 10.50 -4.25 Tenor Lv. HYH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
1*2Y -4.75 -0.25 -4.65 -5.28 -4.90 23.00 -6.75 23.00 -6.75 2y 62.87 1.1 61.77 63.73 62.71 103.03 -53.43 103.03 -160.00
2*3Y -3.25 0.25 -3.55 -3.24 -2.93 13.25 -4.25 13.25 -4.25 10Y 65.13 2.76 62.37 65.50 65.80 98.82 -24.13 98.82 -63.50
2*4Y -5.00 0.00 -5.05 -4.43 -3.68 21.75 -5.25 23.50 -5.25
2*5Y -6.25 -0.25 -6.00 -5.05 -4.00 27.25 -6.25 34.00 -6.25 [ SPRD T2 M| T-1 T-2 T3 1Y Max | 1Y Min | 3Y Max | 3YMin
3*4Y -1.75 -0.25 -1.50 -1.19 -0.75 8.50 -1.75 11.25 -1.75 IRS 2*10Y | -4.50 -0.75 -3.75 -4.25 -4.25 4250 -4.50 62.75 -4.50
3*5Y -3.00 -0.50 -2.45 -1.81 -1.08 14.00 -3.00 22.00 -3.00 KTB 2*10Y|  14.00 -0.80 14.80 14.50 13.50 63.50 8.50 82.90 8.50
4*5Y -1.25 -0.25 -0.95 -0.62 -0.32 6.00 -1.25 10.75 -1.25 UST 2*10Y| 1626 0.86 15.40 16.27 16.59 84.50 846 182.00 846
5*7Y -1.00 -0.25 -0.75 0.09 0.71 7.25 -1.00 14.75 -1.00
5+10Y 1.75 -0.50 215 385 5.11 1625 1.75 3075 1.75
7*10Y 2.75 -0.25 2.90 3.76 440 9.50 2.75 16.75 2.75 IRS
10*12Y 2.75 0.00 2.75 2.66 2.55 450 2.00 7.75 -0.25 06M oDD
10*15Y 3.50 0.00 3.50 3.61 3.75 6.75 2.00 13.00 -0.75 09M Tenor
10*20Y 2.50 0.00 2.65 2.70 1.18 10.25 -1.50 28.25 -11.00 01y
1.5Y
o2y  [8175/82 2y"10 425
Tenor Lv. HH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y [78.25
1Y 1.826 0.10 1.828 1.834 1.818 1.935 1742 2.130 1.237 04y
1.5Y 1.834 -0.40 1.842 1.845 1.838 2113 1.809 2.145 1232 05Y
2y 1.830 -0.70 1.840 1.839 1.832 2.230 1.797 2.230 1.225 07Y SPRD
3y 1.795 -1.00 1.808 1.809 1.806 2315 1777 2315 1.200 10Y |77.25
4y 1.857 -1.30 1.865 1.871 1.874 2,502 1.837 2,502 1232 12Y
5Y 1.852 -1.20 1.867 1.875 1.875 2,602 1.825 2,602 1217 15Y
7v 1.946 -1.60 1.963 1.975 1.973 2728 1913 2728 1.270 20Y
10Y 1.970 -1.50 1.985 1.995 1.985 2.815 1.923 2815 1.355 1y 34 / 345
20Y 2,027 -2.30 2.040 2.058 2.026 2792 1.910 3.015 1430 CRs |3y 165
™ el Lv. | A jn |
91d CD 1.89 0.00 KTB 109.28 0.03 109.28 109.30 109.28 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cAaL | 179 3.00 | kTB | 12732 0.16 12733 | 127.44 | 127.29 Hefsg 80 A -2 82 39 151 82 93 102
2 o 27,285 99 | 3825 23,460 10,590 53,023 21,466 29,753 34,470
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 440 -0.60 468 2.99 2.79 6.75 -11.20 9.00 -17.75 I 0K 22, 312 0pzZ, 21 34, 3k S gkof 1.80% 33|
1.5Y 135 -0.10 1.30 -0.44 -1.30 155 -15.60 2.40 -19.10
2Y -0.75 -0.05 -1.13 -2.80 -3.46 -0.25 -18.30 -0.25 -25.15 RS, MY O] 2RY22| 812 Yske wom M 7t 22| Bj2t
o RN W s oo | | e o oo | woss 212 D27t SZEA COUWOI o A2 4 UTHE P27} BEAY BRI ) 40l Fi FI L0l
5Y -9.20 0.20 -9.87 -11.50 -11.75 -3.20 -27.25 455 -27.25
7v -19.60 035 2018 2141 2087 7.85 -35.15 470 -37.65 CRSE= 2| of=t.
10Y -19.25 0.00 -19.54 -19.64 -17.68 -7.50 -37.50 -7.50 -38.70
20Y -22.45 0.80 -22.33 -23.22 -20.63 175 -29.60 175 -48.50




