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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 1.8775 0.75 1.8765 1.8874 1.8694 1.9125 1.5525 2.1000 1.2875 -50,00 1.25 1Y 12900 3.00 1.6200 0.9950 1+2Y -2vo0 0.00
9M 1.8300 1.25 1.8430 1.8756 1.8596 1.9125 1.6650 2.0800 1.2500 -54.25 0.50 1.5Y 1.1850 2.00 1.6600 1.2350 2*3Y -6.00 -0.50
1Y 1.7900 1.75 1.8120 1.8599 1.8441 1.9200 1.7525 2.0650 1.2200 -59.50 1.75 2Y 1.0900 3.00 1.6950 1.3200 2*5Y -16.50 -0.50
1.5Y 1.7275 1.50 1.7610 1.8315 1.8206 2.0250 1.7125 2.0825 1.1900 -62.00 1.00 3Y 1.0300 2.50 1.7550 1.0050 3*4Y -5.00 0.00
2Y 1.6850 1.25 1.7215 1.8018 1.7924 2.1150 1.6725 2.1150 1.1675 -64.75 1.25 4y 0.9800 2.50 1.8000 0.9550 3*5Y -10.50 0.00
3Y 1.6500 1.50 1.6845 1.7674 1.7630 22225 1.6350 22225 1.1550 -69.50 1.00 5Y 0.9250 2.50 1.8500 0.9000 4*5Y -5.50 0.00
4y 1.6275 1.25 1.6635 1.7509 1.7528 2.2950 1.6150 2.2950 1.1575 -64.50 1.00 7Y 0.9650 2.50 1.8950 0.9400 5*7Y 4.00 0.00
5Y 1.6200 1.50 1.6535 1.7424 1.7485 2.3400 1.6050 2.3400 1.1575 -47.50 -0.50 10Y 1.1550 1.00 2.0500 1.1450 5*10Y 23.00 -1.50
7Y 1.6100 1.50 1.6430 1.7353 1.7518 2.3950 1.5950 2.4000 1.1675
10Y 1.6300 1.50 1.6650 1.7634 1.7913 2.4850 1.6150 25375 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.6525 1.00 1.6910 1.7905 1.8178 2.5225 1.6425 2.5875 1.2150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.6550 1.00 1.6960 1.7975 1.8289 2.5400 1.6450 2.6475 1.2150 2Y 2.2621 0.0322 2.2299 2.2060 2.2662 29773 1.6207 29773 0.4100
20Y 1.6350 1.25 1.6755 1.7846 1.8077 2.5600 1.6225 2.8150 1.2150 10Y 2.4059 0.0060 2.3999 23735 24203 3.2382 2.3156 3.2382 1.3600
6*9M -4.75 0.50 -3.35 -1.18 -0.98 11.50 -5.25 12.50 -6.00 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -4.00 0.50 -3.10 -1.58 -1.55 9.50 -4.50 10.50 -4.50 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -10.50 -0.50 -9.05 -5.81 -5.17 23.00 -10.50 23.00 -10.50 2y 54.01 2.52 51.49 46.10 47.62 103.03 -47.93 103.03 -160.00
2*3Y -3.50 0.25 -3.70 -3.44 -2.94 13.25 -4.25 13.25 -4.25 10Y 57.59 -1.90 59.49 53.35 51.53 98.82 -24.13 98.82 -63.50
2*4Y -5.75 0.00 -5.80 -5.09 -3.96 21.75 -6.50 23.50 -6.50
2*5Y -6.50 025 -6.80 -5.94 -4.39 27.25 775 34.00 775 [ SPRD T2 M| T-1 T-2 T3 1Y Max | 1Y Min | 3Y Max | 3YMin
3*4Y -2.25 -0.25 -2.10 -1.65 -1.02 8.50 -2.50 11.25 -2.50 IRS 2*10Y | -5.50 0.25 -5.75 -6.25 -4.25 42.50 -6.50 6275 -6.50
3*5Y -3.00 0.00 -3.10 -2.50 -145 14.00 -3.50 22.00 -3.50 KTB 2*10Y| 10.80 1.80 9.00 9.50 11.50 63.50 430 82.90 430
4*5Y -0.75 0.25 -1.00 -0.85 -0.43 6.00 -1.25 10.75 -1.25 UST 2*10Y| 1438 -2.62 17.00 16.75 15.41 79.07 846 177.00 846
5*7Y -1.00 0.00 -1.05 -0.71 0.33 7.25 -1.25 14.75 -1.25
5410y | 100 0.0 1.15 210 429 1625 075 3075 075
7*10Y 2.00 0.00 2.20 2.81 3.96 9.50 2.00 16.75 2.00 IRS
10*12Y 2.25 -0.50 2.60 2.71 2.65 450 2.00 7.75 -0.25 06M oDD
10*15Y 2.50 -0.50 3.10 341 3.75 6.75 2.00 13.00 -0.75 09M  [83 Tenor
10*20Y 0.50 -0.25 1.05 213 1.63 10.25 -1.50 28.00 -11.00 01y
15Y [72.75
02y  [68.25/685 2y"5y 65
Tenor Lv. Hyd| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 65 5y*9y -0.25
1Y 1.751 0.00 1.780 1.823 1.819 1.935 1.751 2.130 1.237 04Y [63.25
1.5Y 1.744 0.10 1.775 1.832 1.832 2113 1.743 2.145 1.232 05y  [62/61
2y 1.722 0.70 1.755 1.827 1.827 2.230 1.715 2.230 1.225 07y SPRD
3y 1.690 1.50 1722 1.788 1.798 2315 1.675 2315 1.200 10V [63.25
4y 1.742 1.70 1.773 1.847 1.864 2.502 1.725 2.502 1.232 12Y
5Y 1.706 0.90 1.744 1.837 1.862 2.602 1.697 2.602 1217 15Y
7v 1.797 1.80 1.827 1.928 1.961 2.728 1.779 2.728 1.270 20Y
10Y 1.830 2.50 1.855 1.954 1.978 2.815 1.805 2.815 1.355 1y 29
20Y 1.861 2.10 1.884 1.996 2.025 2792 1.840 2,970 1430 BRS
™ el Lv. | A jn |
91d CD 1.90 0.00 KTB 109.69 -0.06 109.71 109.75 109.67 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 182 6.00 | LkTB | 12887 -0.27 129.00 | 129.06 | 12884 Hepsg 176 U 10 166 147 130 120 9% 155
EREN 59,691 & | 6376 53,315 59,065 42,518 41,176 18,420 45,924
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 3.90 1.75 3.24 3.67 251 6.75 -9.65 9.00 -17.75 20k 22, 20 10H ME oz At 0|2 2kl 22| A0 ASst ZH EHA|
1.5Y -1.65 1.40 -1.38 -0.01 -1.18 2.25 -15.60 2.40 -19.10
2y -3.70 0.55 -3.39 -2.52 -3.42 -0.25 -17.00 -0.25 -25.15 RS, 22| ® 77F Aa.
3Y -4.00 0.00 -3.77 -2.03 -3.53 2.55 -13.50 475 -19.50 251 27t 9|z=0] Hay.
4y -1145 -045 -10.93 -9.60 -11.10 -4.50 -25.00 2.00 -30.35
5Y -8.60 0.60 -9.05 -9.45 -11.33 -3.20 -27.25 455 -27.25 _
7v -18.70 -0.30 1840 19.28 2093 7.85 -35.15 470 -37.65 CRs, BHAQ Fo| 85. 72 ZHE
10Y -20.00 -1.00 -19.00 -19.03 -18.66 -7.50 -37.50 -7.50 -38.70
20Y -22.60 -0.85 -20.85 -21.09 -21.74 1.75 -29.60 1.75 -48.50




