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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 1.8025 0.25 1.8045 1.8195 1.8536 1.9125 1.6750 2.0875 1.2875 -76,00 -0.75 1Y 0A9500 -0.50 1.4750 0.9500 1+2Y -12Aoo 0.50
9M 1.7550 0.25 1.7640 1.7934 1.8340 1.9125 1.7375 2.0525 1.2500 -76.00 0.25 1.5Y 0.8900 0.00 1.5250 1.2000 2*3Y -2.00 0.50
1Y 1.7100 0.25 1.7250 1.7658 1.8110 1.9200 1.7075 2.0325 1.2200 -77.50 0.25 2Y 0.8300 0.00 1.5650 1.2900 2*5Y 0.00 1.50
1.5Y 1.6500 -0.25 1.6740 1.7244 1.7733 2.0250 1.6500 2.0325 1.1900 -75.75 1.00 3Y 0.8100 0.50 1.6550 0.8050 3*4Y 1.50 0.50
2Y 1.6050 -0.25 1.6295 1.6821 1.7357 2.1150 1.6050 2.1150 1.1675 -72.75 1.50 4y 0.8250 1.00 1.7200 0.8150 3*5Y 2.00 1.00
3Y 1.5675 -0.50 1.5945 1.6514 1.7027 22225 1.5675 22225 1.1550 -71.50 2.25 5Y 0.8300 1.50 1.7800 0.8150 4*5Y 0.50 0.50
4y 1.5525 -0.50 1.5810 1.6403 1.6876 2.2950 1.5525 2.2950 1.1575 -62.75 3.25 7Y 0.9100 2.50 1.8950 0.8850 5*7Y 8.00 1.00
5Y 1.5450 -0.75 1.5760 1.6339 1.6803 2.3400 1.5450 2.3400 1.1575 -49.50 3.25 10Y 1.0700 2.50 2.0500 1.0450 5*10Y 24.00 1.00
7Y 1.5375 -0.75 1.5700 1.6299 1.6758 2.3950 1.5375 2.3950 1.1675
10Y 1.5650 -0.75 1.5975 1.6593 1.7029 2.4850 1.5650 2.4850 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.5925 -0.75 1.6250 1.6858 1.7288 2.5225 1.5925 2.5225 1.2150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.6000 -0.75 1.6325 1.6943 1.7348 2.5400 1.6000 2.5400 1.2150 2Y 2.1621 0.0078 2.1543 2.1543 2.2248 29773 1.9518 29773 0.4800
20Y 1.5650 -1.50 1.6065 1.6739 1.7144 2.5600 1.5650 2.6500 1.2150 10Y 23264 0.0035 23229 2.3229 2.3856 3.2382 2.3229 3.2382 1.3600
6*9M -4.75 0.00 -4.05 -2.61 -1.96 8.50 -5.25 12.50 -6.00 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -4.50 0.00 -3.90 -2.76 -2.29 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*2yY -10.50 -0.50 -9.55 -8.36 -7.53 23.00 -11.00 23.00 -11.00 2y 48.51 058 47.93 47.93 52.98 103.03 -16.38 103.03 -147.70
2*3Y -3.75 -0.25 -3.50 -3.08 -3.30 13.25 -4.25 13.25 -4.25 10Y 53.14 035 52.79 5229 56.06 98.82 -11.26 98.82 -47.20
2*4Y -5.25 -0.25 -4.85 -4.19 -4.81 21.75 -6.50 23.50 -6.50
2*5Y -6.00 -0.50 -5.35 -4.83 -5.54 27.25 -7.75 34.00 -7.75 Lv. My T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y -1.50 0.00 -1.35 -1.11 -1.51 8.50 -2.50 11.25 -2.50 IRS 2*10Y | -4.00 -0.50 -3.50 -3.25 -2.75 42.50 -6.50 62.75 -6.50
3*5Y 225 -0.25 -1.85 -1.75 -2.24 14.00 -3.50 22.00 -3.50 KTB 2*10Y| 11.80 -0.20 12.00 12.50 13.00 63.50 430 82.90 430
4*5Y -0.75 -0.25 -0.50 -0.64 -0.73 6.00 -1.25 10.75 -1.25 UST 2*10Y| 1643 -043 16.86 16.86 16.08 79.07 -23.40 177.00 -23.40
5*7Y -0.75 0.00 -0.60 -0.40 -0.45 7.25 -1.25 14.75 -1.25
5410V | 200 0.0 215 254 226 1625 075 3075 075
7*10Y 2.75 0.00 2.75 2.94 2.70 9.50 1.75 16.75 175 IRS
10*12Y 2.75 0.00 2.75 2.65 2.59 4.50 2.00 7.75 -0.25 06M [80 oDD
10*15Y 3.50 0.00 3.50 3.50 3.20 6.75 2.00 13.00 -0.75 09M i
10*20Y 0.00 -0.75 0.90 146 1.15 10.25 -1.50 27.50 -11.00 01Y
1.5Y
BOND 02Y |605 2y*3y -35
Tenor Lv. Hyd| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 57.5 2y*15y  -0.25
1Y 1.673 0.10 1.675 1.705 1.762 1.935 1672 2.020 1.237 04Y 5y*12y 45
1.5Y 1.672 0.10 1674 1.709 1.766 2.113 1.671 2.113 1.232 05Y 5y*15y 525/5.5
2y 1677 0.20 1.684 1.720 1.764 2.230 1.675 2.230 1.225 07Y SPRD  [10y*20y 0.25
3Y 1.647 0.50 1.651 1.693 1.738 2.315 1.642 2.315 1.200 10Y
4y 1.702 0.50 1.707 1.750 1.794 2.502 1.697 2.502 1.232 12Y
5Y 1.682 0.20 1.692 1.734 1.779 2.602 1.680 2.602 1217 15Y
7Y 1.762 0.00 1.776 1.816 1.864 2.728 1.762 2.728 1.270 20Y
10Y 1.795 0.00 1.810 1.851 1.897 2.815 1.795 2.815 1.355 2y 84/83.5/83
20Y 1.840 0.50 1.851 1.887 1.929 2.792 1.835 2.817 1.430 crRs |3y 81
2y*3y -2
PEEE‘ Lv. HUH| Lv. HdH| Al prul |
91d CD 1.84 0.00 KTB 109.76 -0.01 109.78 109.78 109.73 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 175 2.00 | LKTB | 129.25 0.00 129.25 | 12932 | 129.18 Hepsg 63 -82 145 155 84 89 52 73
2 9 | 19,921 ¢ | -23215 43,136 60,600 25,560 24,895 15,710 40,610
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 3.70 0.15 498 6.04 4.90 7.85 -9.65 9.00 -17.75 SR 22, Y 2o 22| AE AL CHOF Q010 2X HME oo 22| ASELS HSHH
1.5Y -2.20 -0.35 0.04 1.50 0.73 3.70 -12.55 3.70 -19.10
2Y -7.20 -0.45 -5.49 -3.76 -2.83 -0.25 -15.70 -0.25 -25.15 IRS, I YUX| 2EQIZ AASIE DE5S HO|H 22| EX. 7y ZYEY
o iass |t | a0 | ioss | 055 | ass 2se0 | 200 | 3038 12 ST R S BHAS 1 013 FU0N 32 43 01F T2l 32 o4
5Y -13.70 -0.95 -11.58 -10.00 -9.89 -3.20 -27.25 455 -27.25
7v 2245 075 2056 -18.65 1877 7.85 -35.15 470 -37.65 CRs, 3Y 0|8 TN F2| 3.
10Y -23.00 -0.75 -21.25 -19.22 -19.38 -7.50 -37.50 -7.50 -38.70
20Y -27.50 -2.00 -24.49 -21.29 -21.48 1.75 -29.60 1.75 -48.50




