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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 1.8925 0.00 1.8945 1.8889 1.8707 1.9125 1.5525 2.1175 1.2875 -59,25 0.50 1Y 12800 0.50 1.6200 0.9950 1+2Y -1&00 -0.50
9M 1.8850 0.00 1.8885 1.8838 1.8622 1.9125 1.6625 2.1050 1.2500 -66.25 0.00 1.5Y 1.1800 0.00 1.6600 1.2750 2*3Y -4.00 0.50
1Y 1.8725 0.00 1.8760 1.8730 1.8475 1.9200 1.7525 2.0925 1.2200 -71.00 0.00 2Y 1.1000 0.00 1.6950 1.3500 2*5Y -10.00 0.00
1.5Y 1.8425 0.00 1.8525 1.8511 1.8260 2.0250 1.7700 2.1125 1.1900 -71.00 0.75 3Y 1.0600 0.50 1.7550 1.0550 3*4Y -2.50 -0.50
2Y 1.8100 0.00 1.8265 1.8234 1.7979 2.1150 1.7325 2.1350 1.1675 -71.25 0.25 4y 1.0350 0.00 1.8000 1.0350 3*5Y -6.00 -0.50
3Y 1.7700 -0.25 1.7920 1.7901 1.7688 22225 1.6975 22225 1.1550 -73.75 0.00 5Y 1.0000 0.00 1.8500 1.0000 4*5Y -3.50 0.00
4y 1.7475 -0.25 1.7740 1.7760 1.7598 2.2950 1.6900 2.2950 1.1575 -69.75 0.00 7Y 1.0300 0.00 1.8950 1.0300 5*7Y 3.00 0.00
5Y 1.7375 0.00 1.7645 1.7688 1.7559 2.3400 1.6825 2.3450 1.1575 -58.00 0.75 10Y 1.1750 1.00 2.0500 1.1650 5*10Y 17.50 1.00
7Y 1.7275 0.00 1.7565 1.7646 1.7612 2.3950 1.7000 24525 1.1675
10Y 1.7550 0.25 1.7845 1.7971 1.8030 2.4850 1.7525 2.5950 1.2125 U.S. TREASURY (H=2 A 7|FE MH))
12Y 1.7825 0.25 1.8120 1.8246 1.8291 2.5225 1.7750 2.6450 12150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.7900 0.25 1.8195 1.8329 1.8411 2.5400 1.7875 2.7050 1.2150 2Y 2.3290 -0.0877 2.41 67 2.4003 2.4706 29773 1.5757 29773 0.4100
20Y 1.7725 0.25 1.8045 1.8234 1.8181 2.5600 1.7500 2.8725 1.2150 10Y 24417 -0.0917 25334 2.5334 2.6042 3.2382 2.3156 3.2382 1.3600
6*9M -0.75 0.00 -0.60 -0.51 -0.85 11.75 -2.25 12.50 -6.00 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -1.25 0.00 -1.25 -1.08 -148 9.75 -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 -6.25 0.00 -4.95 -4.96 -4.95 23.00 -6.75 23.00 -6.75 2y 49.40 -9.27 58.67 45.63 62.56 103.03 -53.43 103.03 -160.00
2*3Y -4.00 -0.25 -3.45 -3.33 -2.92 13.25 -4.25 13.25 -4.25 10Y 50.97 -9.17 60.14 54.64 6242 98.82 -24.13 98.82 -63.50
2*4Y -6.25 -0.25 -5.25 -4.74 -3.81 21.75 -6.25 23.50 -6.25
2*5Y -7.25 0.00 -6.20 -5.46 -4.20 27.25 -7.25 34.00 -7.25 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y -2.25 0.00 -1.80 -1.41 -0.89 8.50 -2.25 11.25 -2.25 IRS 2*10Y | -5.50 0.25 -5.75 -3.75 -3.50 42.50 -5.75 6275 -5.75
3*5Y -3.25 0.25 -2.75 -2.14 -1.28 14.00 -3.50 22.00 -3.50 KTB 2*10Y| 9.70 -0.50 10.20 430 13.50 63.50 430 82.90 430
4*5Y -1.00 0.25 -0.95 -0.73 -0.39 6.00 -1.25 10.75 -1.25 UST 2*10Y| 11.27 -0.40 11.67 13.31 13.36 79.49 8.46 177.00 8.46
5*7Y -1.00 0.00 -0.80 -0.41 0.53 7.25 -1.00 14.75 -1.00
5410y | 175 025 2.00 284 471 1625 1.50 3075 1.50
7*10Y 2.75 0.25 2.80 3.25 418 9.50 2.50 16.75 2.50 IRS 6y 72
10*12Y 2.75 0.00 2.75 2.75 2.61 450 2.00 7.75 -0.25 06M oDD
10*15Y 3.50 0.00 3.50 3.58 3.81 6.75 2.00 13.00 -0.75 09M i
10*20Y 1.75 0.00 2.00 2.63 1.51 10.25 -1.50 28.25 -11.00 01y
15Y 8425
BOND 02y [81/8125 1y*2y -6
Tenor Lv. Hyd| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y |77 10y*20y 1.75/2/2.25
1Y 1.831 0.00 1.848 1.838 1.821 1.935 1.757 2.130 1.237 04Y
1.5Y 1.840 0.30 1.858 1.850 1.838 2113 1.809 2.145 1.232 05Y
2y 1.835 0.50 1.861 1.848 1.833 2.230 1.797 2.230 1.225 07Y SPRD
3y 1.797 0.50 1.804 1.810 1.805 2315 1.777 2.315 1.200 10Y
4y 1.852 0.20 1.869 1.872 1.872 2.502 1.837 2.502 1.232 12Y
5Y 1.822 -0.50 1.850 1.871 1.873 2.602 1.822 2.602 1217 15Y
7v 1.905 -0.10 1.938 1.965 1.972 2.728 1.905 2.728 1.270 20Y
10Y 1.932 0.00 1.966 1.988 1.986 2.815 1.923 2.815 1.355 2y*3y -4.5
20Y 1.932 -1.30 1.993 2.041 2.033 2792 1.910 3.015 1430 CRS
PEEE‘ Lv. Y| Lv. Y| Al prul |
91d CD 1.90 0.00 KTB 109.32 -0.02 109.34 109.34 109.31 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 175 1.00 | LkTB | 127.76 0.01 127.71 127.89 | 127.68 Hepsg % -59 155 87 95 47 76 85
2 9 | 18,420 A | -27,504 45,924 30,650 30,897 10,480 17,875 36,605
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 415 0.00 2.76 3.49 2.65 6.75 -11.00 9.00 -17.75 =0 22|, K 3ED10HE S| 2F A5 HHH XFI|E S2lE 5.
1.5Y 0.25 -0.30 -0.53 0.07 -1.15 2.25 -15.60 2.40 -19.10
2y -2.50 -0.50 -3.43 -2.51 -3.50 -0.25 -17.00 -0.25 -25.15 RS, [iSL2 RZhO|A 22| ®3 012
| 045 | 045 | see | ser | nioe | ass ase0 | 200 | 3008 Y 7U8 BYSE QUL T UYL AT 8. 2AAepl olzie A,
5Y -8.45 0.50 -8.59 -10.20 -11.69 -3.20 -27.25 455 -27.25 N
7v 17.75 0.10 -18.15 2007 2108 7.85 -35.15 470 -37.65 CRs, ti=2 T2OIN F2| 28 o
10Y -17.70 0.25 -18.11 -19.08 -18.33 -7.50 -37.50 -7.50 -38.70
20Y -15.95 1.55 -18.83 -21.76 -21.44 1.75 -29.60 1.75 -48.50




