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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 1.8200 0.50 1.8190 1.8276 1.8601 1.9125 1.6750 2.0875 1.2875 -71,50 0.00 1Y 10400 0.50 1.4750 0.9950 1+2Y -1vo0 0.50
9M 1.7850 0.50 1.7880 1.8056 1.8433 1.9125 1.7375 2.0525 1.2500 -74.50 -0.50 1.5Y 0.9750 0.50 1.5250 1.2350 2*3Y -2.50 0.50
1Y 1.7550 0.50 1.7620 1.7825 1.8228 1.9200 1.7500 2.0325 1.2200 -73.75 0.00 2Y 0.9400 1.00 1.5650 1.3200 2*5Y -2.50 0.50
1.5Y 1.7200 1.00 1.7240 1.7458 1.7873 2.0250 1.7100 2.0325 1.1900 -73.25 0.25 3Y 0.9150 1.50 1.6550 0.9000 3*4Y 0.00 0.00
2Y 1.6775 1.00 1.6830 1.7053 1.7509 2.1150 1.6675 2.1150 1.1675 -71.75 0.25 4y 0.9150 1.50 1.7200 0.8900 3*5Y 0.00 0.00
3Y 1.6475 1.25 1.6530 1.6758 1.7181 22225 1.6350 22225 1.1550 -71.25 0.00 5Y 0.9150 1.50 1.7800 0.8750 4*5Y 0.00 0.00
4y 1.6325 1.25 1.6405 1.6650 1.7032 2.2950 1.6150 2.2950 1.1575 -64.00 0.00 7Y 0.9800 1.50 1.8950 0.9300 5*7Y 6.50 0.00
5Y 1.6275 1.50 1.6350 1.6585 1.6959 2.3400 1.6050 2.3400 1.1575 -53.00 0.25 10Y 1.1200 1.50 2.0500 1.0700 5*10Y 20.50 0.00
7Y 1.6200 1.50 1.6290 1.6554 1.6921 2.3950 1.5950 2.3950 1.1675
10Y 1.6500 1.25 1.6590 1.6848 1.7202 2.4850 1.6150 2.4850 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.6775 1.25 1.6865 1.7106 1.7461 2.5225 1.6425 2.5225 12150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.6850 1.25 1.6940 1.7191 1.7524 2.5400 1.6450 2.5400 1.2150 2Y 2.2290 0.0288 2.2002 2.1881 2.1637 29773 1.8870 29773 0.4500
20Y 1.6625 1.25 1.6735 1.6994 1.7336 2.5600 1.6225 2.6500 1.2150 10Y 24201 0.0274 23927 23918 2.3768 3.2382 2.3735 3.2382 1.3600
6*9M -3.50 0.00 -3.10 -2.20 -1.68 8.50 -5.25 12.50 -6.00 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -3.00 0.00 -2.60 -2.31 -2.05 8.25 -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 -7.75 0.50 -7.90 -7.73 -7.19 23.00 -11.00 23.00 -11.00 2y 52.20 2.18 50.02 49.11 43.87 103.03 -22.88 103.03 -149.00
2*3Y -3.00 0.25 -3.00 -2.95 -3.28 13.25 -4.25 13.25 -4.25 10Y 57.31 0.54 56.77 57.08 51.68 98.82 -11.26 98.82 -54.00
2*4Y -4.50 0.25 -4.25 -4.03 -4.77 21.75 -6.50 23.50 -6.50
2*5Y -5.00 0.50 -4.80 -4.68 -5.50 27.25 -7.75 34.00 -7.75 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y -1.50 0.00 -1.25 -1.08 -149 8.50 -2.50 11.25 -2.50 IRS 2*10Y | -2.75 0.25 -3.00 -3.25 -2.00 42.50 -6.50 6275 -6.50
3*5Y -2.00 0.25 -1.80 -1.73 -2.22 14.00 -3.50 22.00 -3.50 KTB 2*10Y|  14.00 1.50 12.50 12.40 13.50 63.50 430 82.90 430
4*5Y -0.50 0.25 -0.55 -0.65 -0.73 6.00 -1.25 10.75 -1.25 UST 2*10Y| 19.11 -0.14 19.25 20.37 2131 79.07 -23.40 177.00 -23.40
5*7Y -0.75 0.00 -0.60 -0.31 -0.38 7.25 -1.25 14.75 -1.25
5410V | 225 -0.25 240 263 243 1625 075 3075 075
7*10Y 3.00 -0.25 3.00 2.94 2.81 9.50 1.75 16.75 175 IRS
10*12Y 2.75 0.00 2.75 2.59 2.59 450 2.00 7.75 -0.25 06M oDD
10*15Y 3.50 0.00 3.50 3.44 3.22 6.75 2.00 13.00 -0.75 09M i
10*20Y 1.25 0.00 145 1.46 1.34 10.25 -1.50 27.50 -11.00 01y  [755
1.5Y
BOND 02y [68.25 6*10Y 03
Tenor Lv. HMUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y |65
1Y 1.682 0.00 1.691 1.727 1.776 1.935 1.682 2.020 1.237 04Y
1.5Y 1.683 0.30 1.693 1732 1.781 2113 1.680 2.113 1.232 05Y
2y 1.707 0.70 1.711 1.737 1.777 2.230 1.697 2.230 1.225 07Y SPRD
3y 1677 1.00 1.685 1.714 1.751 2.315 1.667 2.315 1.200 10Y
4y 1.737 1.20 1.745 1.769 1.808 2.502 1.725 2.502 1.232 12Y
5Y 1.725 2.00 1.729 1.754 1.795 2.602 1.697 2.602 1217 15Y
7v 1.810 2.10 1.810 1.836 1.880 2.728 1.779 2.728 1.270 20Y
10Y 1.847 2.20 1.844 1.872 1.912 2.815 1.805 2.815 1.355 2y CCS 93
20Y 1.877 2.20 1.877 1.903 1.948 2.792 1.840 2.817 1430 BRS
PEEEW Lv. Y| Lv. Y| Al prul |
91d CD 1.84 0.00 KTB 109.65 -0.04 109.65 109.66 109.62 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 175 1.00 | LkTB | 128.69 -0.24 12877 | 12879 | 128.63 Hepsg 52U -21 73 119 79 89 66 89
2 9 | 15,710 A | -24,900 40,610 46,295 22914 26,950 19,621 34,135
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 7.30 0.50 7.14 5.58 473 7.85 -9.65 9.00 -17.75 IOk 22|, 0|5 LM 22 0|4 7] & TN Ao 22| AL Oz
1.5Y 3.70 0.70 3.12 1.39 0.66 3.70 -12.55 3.70 -19.10
S N s | o | e | 2w [ an | s s & 32 2 42
-2, ! -3. -3. -3. . -13. ] -19. o = JOE
4y -1045 0.05 -1043 -1044 -10.44 -4.50 -25.00 2.00 -30.35 IV TUS TSR HTAE 25
5Y -9.75 -0.50 -9.44 -9.54 -9.92 -3.20 -27.25 455 -27.25
7v ~19.00 -0.60 1814 -18.03 -18.83 7.85 -35.15 470 -37.65 CRs, @ 72t 22| ¢35
10Y -19.70 -0.95 -18.50 -18.68 -19.18 -7.50 -37.50 -7.50 -38.70
20Y -2145 -0.95 -20.33 -20.31 -21.40 1.75 -29.60 1.75 -48.50




