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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 1.8950 -0.25 1.8920 1.8878 1.8706 19125 1.5300 21175 1.2875 -57,75 225 1Y 13000 -2.50 1.6200 0.9950 12y -16Aoo 0.50
oM 1.8900 -0.25 1.8870 1.8830 1.8619 19125 1.6275 2.1050 1.2500 -64.50 -1.25 1.5Y 1.2100 -2.00 1.6600 13000 2*3Y 350 -0.50
1Y 1.8775 -0.25 1.8745 1.8720 1.8473 1.9200 1.7200 2.0925 1.2200 -69.25 -1.00 2y 1.1400 -2.00 1.6950 1.3500 2*5Y -8.00 -0.50
1.5Y 1.8550 -0.75 1.8520 1.8498 1.8265 2.0250 1.7700 2.1125 1.1900 -69.50 -1.25 3y 1.1050 -2.50 1.7550 1.1050 3%4Y 150 0.00
2y 1.8325 -1.00 1.8295 1.8219 1.7984 2.1150 17325 2.1350 1.1675 -69.50 -1.00 4y 1.0900 -2.50 1.8000 1.0850 3+5Y 450 0.00
3y 1.8000 125 1.7980 1.7890 1.7696 2.2225 1.6975 2.2225 1.1550 71,50 -0.75 5Y 1.0600 -2.50 1.8500 1.0400 4*5Y -3.00 0.00
ay 1.7850 -1.50 1.7835 1.7764 17614 2.2950 1.6900 2.2950 1.1575 -66.75 -1.00 7Y 1.1000 -3.00 1.8950 1.0950 5+7Y 4,00 -0.50
5Y 1.7750 175 1.7745 1.7698 17578 2.3400 1.6825 2.3450 1.1575 -56.25 -1.00 10Y 1.2350 -3.00 2.0500 1.2350 5%10Y 17.50 -0.50
7Y 1.7675 -2.00 1.7665 17674 17638 2.3950 1.7000 24525 1.1675
10Y 1.7975 -2.00 1.7960 1.8021 1.8066 2.4850 1.7525 2.5950 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.8250 -2.00 1.8235 1.8293 1.8324 2.5225 1.7750 2.6450 12150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.8325 -2.00 1.8310 1.8379 1.8444 2.5400 1.7950 2.7050 12150 2y 2.4706 0.0123 2.4583 2.4378 2.4668 2.9773 15757 2.9773 04100
20Y 1.8200 -2.00 1.8200 1.8290 1.8202 2.5600 1.7500 2.8725 1.2150 10Y 2.6042 -0.0036 2.6078 25916 2.6294 3.2382 23156 3.2382 1.3600
6*9M -0.50 0.00 -0.50 047 -0.87 11.75 225 12.50 -6.00 U.S. TREASURY - KTB CEEEEEEEEE
9*12M -1.25 0.00 -1.25 -1.10 -146 10.50 -3.00 10.50 425 Tenor Lv. M| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
1+2Y -450 -0.75 -450 -5.01 -4.90 23.00 -6.75 23.00 -6.75 2y 62.56 173 60.83 59.28 63.18 103.03 -53.43 103.03 -160.00
273Y 325 -0.25 -3.15 329 -2.88 13.25 425 13.25 -4.25 10Y 62.42 134 61.08 59.96 64.94 98.82 -24.13 98.82 -63.50
2*4Y 475 -0.50 -4.60 -4.55 370 2175 -5.25 23.50 -5.25
2*5Y -5.75 -0.75 -5.50 -5.21 -4.05 27.25 -6.25 34,00 -6.25 | SPRD T2 HH| T-1 T-2 T-3 1Y Max | 1Y Min | 3Y Max | 3Y Min
3*4Y -150 -0.25 -145 -1.26 -0.82 8.50 175 11.25 175 IRS 2*10Y | -3.50 -1.00 250 275 -3.50 42.50 -4.50 62.75 -4.50
3*5Y -2.50 -0.50 235 -1.93 -1.18 14.00 -3.00 22.00 -3.00 KTB 2*10Y| 13.50 -1.20 1470 14.70 14.50 63.50 8.50 82.90 8.50
4*5Y -1.00 -0.25 -0.90 -0.66 -0.36 6.00 -1.25 10.75 -1.25 UST 2<10Y| 1336 -1.59 14.95 15.38 16.26 84.50 8.46 177.00 8.46
5*7Y 075 -0.25 -0.80 -0.24 0.60 7.25 -1.00 14.75 -1.00
5+10Y 225 -0.25 2.5 324 4.88 1625 1.75 3075 1.75
7*10Y 3.00 0.00 2.95 348 428 9.50 275 16.75 275 IRS
10*12Y 275 0.00 275 271 2.58 450 2.00 7.75 -0.25 06M DD
10*15Y 3.50 0.00 3.50 3.58 378 6.75 2.00 13.00 -0.75 09M Tenor
10%20Y 2.25 0.00 240 2.69 136 10.25 -1.50 28.25 -11.00 01y
1.5Y
o2y 9m*1y -125
Tenor Lv. HUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03y
1Y 1.831 0.00 1.830 1.835 1.820 1.935 1757 2130 1.237 04Y
1.5Y 1.840 0.00 1.838 1.846 1.837 2113 1.809 2.145 1232 05Y 785
2y 1.845 -0.50 1.841 1.843 1.832 2.230 1.797 2.230 1.225 07Y SPRD
3y 1.807 -0.30 1.800 1.811 1.807 2315 1777 2315 1.200 10y |81.25
ay 1.875 -0.70 1.870 1.874 1.874 2502 1.837 2.502 1.232 12Y
5Y 1.861 -1.10 1.860 1.876 1.875 2.602 1.825 2.602 1217 15Y
7Y 1.952 -1.50 1.955 1974 1974 2728 1913 2728 1.270 20Y
10y 1.980 -1.70 1.984 1.996 1.987 2.815 1.923 2.815 1.355 3y 12
20Y 2.030 -1.50 2.033 2.057 2.033 2792 1910 3.015 1430 CRs  |2y'3y 35
™ el Lv. | A jn |
91d CD 1.90 0.00 KTB 109.29 0.13 109.26 109.30 109.25 TODAY KRX CCP Y| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 174 -2.00 | wtB | 127.27 0.33 127.08 127.32 127.06 EEEES 95 A 48 47 76 85 80 82 39
EEH 30,897 ¥ | 20417 10,480 17,875 36,605 27,285 23,460 10,590
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 465 -0.25 447 371 278 6.75 -11.20 9.00 -17.75 20K 22, 20 10HME fjagstoz 22| AL
1.5Y 1.50 -0.75 136 033 -1.08 2.25 -15.60 240 -19.10
2y -1.25 -0.50 -1.15 -2.16 341 -0.25 -18.30 -0.25 -25.15 IRs, 22| 3}z H e Zaey,
W 500 050 568 T BT R S00 08 ZAI7H o MZ 29l O 92910 XM S LS AFS0l 2217t M2 OpRa).
5Y -8.60 -0.65 -8.59 -10.66 -11.75 -3.20 -27.25 455 -27.25
7v -18.45 -0.50 -18.89 2067 2104 7.85 -35.15 470 -37.65 CRs, @ 712t 22| 32t
10y -18.25 -0.30 -18.78 -19.37 -18.05 -7.50 -37.50 -7.50 -38.70
20Y -21.00 -0.50 -21.28 -22.82 -21.26 1.75 -29.60 1.75 -48.50




