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Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min Hdy| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 1.7525 -1.50 1.7830 1.8083 1.8448 1.9125 1.6750 2.0725 1.2875 -83,50 -1.75 1Y 0A8300 -3.00 1.4750 0.8300 1+2Y -1vo0 0.00
9M 1.7050 -1.50 1.7370 1.7754 1.8215 1.9125 1.7050 2.0400 1.2500 -81.25 -2.25 1.5Y 0.7850 -3.00 1.5250 1.1650 2*3Y -1.50 0.50
1Y 1.6650 -1.25 1.6950 1.7433 1.7958 1.9200 1.6650 2.0175 1.2200 -82.50 -2.50 2Y 0.7300 -3.00 1.5650 1.2550 2*5Y 3.00 2.00
1.5Y 1.5975 -0.75 1.6250 1.6944 1.7536 2.0250 1.5975 2.0250 1.1900 -79.25 -2.00 3Y 0.7150 -2.50 1.6550 0.7150 3*4Y 3.00 1.00
2Y 1.5550 -0.50 1.5810 1.6516 1.7148 2.1150 1.5550 2.1150 1.1675 -74.00 -1.75 4y 0.7450 -1.50 1.7200 0.7450 3*5Y 450 1.50
3Y 1.5075 -0.50 1.5375 16173 1.6810 22225 1.5075 22225 1.1550 -70.75 -1.75 5Y 0.7600 -1.00 1.7800 0.7600 4*5Y 1.50 0.50
4y 1.4850 0.25 1.5140 1.6021 1.6651 2.2950 14825 2.2950 1.1575 -61.25 -2.50 7Y 0.8450 -1.00 1.8950 0.8450 5*7Y 8.50 0.00
5Y 1.4675 0.75 1.4980 1.5936 1.6570 2.3400 1.4600 2.3400 1.1575 -48.75 -275 10Y 0.9950 -1.00 2.0500 0.9950 5*10Y 23.50 0.00
7Y 14575 1.50 1.4870 1.5875 1.6519 2.3950 1.4425 2.3950 1.1675
10Y 1.4825 1.75 1.5120 1.6154 1.6785 2.4850 1.4650 2.4850 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.5075 1.75 1.5380 1.6423 1.7042 2.5225 1.4900 2.5225 1.2150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.5050 1.50 1.5385 1.6486 1.7097 2.5400 1.4900 2.5400 1.2150 2Y 1.831 7 -0.1084 1.9401 2.0609 2.1 1 70 29773 1.8317 29773 0.4800
20Y 1.4775 1.50 1.5075 1.6249 1.6873 2.5600 1.4625 2.6500 1.2150 10Y 2.0719 -0.0579 2.1298 22176 2.2640 3.2382 2.0719 3.2382 1.3600
6*9M -4.75 0.00 -4.60 -3.29 -2.32 8.50 -5.25 12.50 -6.00 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -4.00 0.25 -4.20 -3.21 -2.58 8.25 -4.50 10.50 -4.50 Tenor Lv. Y| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -11.00 0.75 -11.40 -9.16 -8.10 23.00 -12.00 23.00 -12.00 2y 23.67 -10.84 34.51 40.99 47.50 103.03 -16.38 103.03 -147.70
2*3Y -4.75 0.00 -4.35 -3.44 -3.38 13.25 -4.75 13.25 -4.75 10Y 38.69 -7.39 46.08 47.66 52.90 98.82 -11.26 98.82 -47.20
2*4Y -7.00 0.75 -6.70 -4.95 -4.97 21.75 -7.75 23.50 -7.75
2*5Y -8.75 1.25 -8.30 -5.80 -5.78 27.25 -10.00 34,00 -10.00 | SPRD T2 HH| T-1 T-2 T-3 1Y Max | 1Y Min | 3Y Max | 3Y Min
3*4Y -2.25 0.75 -2.35 -1.51 -1.60 8.50 -3.00 11.25 -3.00 IRS 2*10Y | -7.25 2.25 -9.50 -6.50 -6.50 42.50 -9.50 6275 -9.50
3*5Y -4.00 1.25 -3.95 -2.36 -2.41 14.00 -5.25 22.00 -5.25 KTB 2*10Y|  9.00 1.60 7.40 9.00 9.30 63.50 430 82.90 430
4*5Y -1.75 0.50 -1.60 -0.85 -0.81 6.00 -2.25 10.75 -2.25 UST 2*10Y| 2402 5.05 18.97 15.67 14.70 79.07 -23.40 177.00 -23.40
5*7Y -1.00 0.75 -1.10 -0.61 -0.50 7.25 -1.75 14.75 -1.75
5410V | 150 1.00 140 218 215 1625 050 3075 050
7*10Y 2.50 0.25 2.50 2.79 2.65 9.50 1.75 16.75 1.75 IRS
10*12Y 2.50 0.00 2.60 2.69 2.58 450 2.00 7.75 -0.25 06M oDD
10*15Y 2.25 -0.25 2.65 3.33 3.13 6.75 2.00 13.00 -0.75 09M [705 Tenor
10*20Y -0.50 -0.25 -0.45 0.95 0.88 10.25 -1.50 27.50 -11.00 01y
1.5Y [60/60.25
02y  [555 6m*ly -9
Tenor Lv. Hyd| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 52 2y*5y  -875
1Y 1.620 -0.10 1.648 1.684 1.747 1.935 1.620 2013 1.237 04Y S5y*15y  3.75
1.5Y 1.608 0.00 1.640 1.684 1.748 2113 1.608 2113 1.232 05Y 10y*15y 2.5
2y 1.595 0.00 1.632 1.691 1.746 2.230 1.595 2.230 1.225 07y SPRD
3y 1.570 0.00 1.606 1.665 1.720 2315 1.570 2315 1.200 10y [48.25
4y 1612 0.00 1.649 1719 1.775 2.502 1612 2.502 1.232 12Y
5Y 1.592 0.20 1.628 1.702 1.758 2.602 1.590 2.602 1217 15Y
7v 1.660 0.80 1.699 1.781 1.840 2.728 1.652 2.728 1.270 20Y 4775
10Y 1.685 1.60 1.723 1.813 1.873 2.815 1.669 2.815 1.355 2y 72
20Y 1.722 2.20 1.759 1.850 1.904 2792 1.700 2.817 1430 crRs |3y 73
™ el Lv. | A jn |
91d CD 1.82 -2.00 KTB 110.03 0.00 110.03 110.03 109.98 TODAY KRX CCP Held| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 177 -2.00 | LkTB | 13040 -0.14 130.56 | 130.57 | 130.28 Hepsg 12 4 6 118 137 156 103 63 145
2 9 | 33,849 92l | 5011 38,860 44,981 57,277 30,095 19,921 43,136
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 450 -1.15 470 5.96 493 7.85 -9.65 9.00 -17.75 IR 22|, EXA Ot 31 22 5 =F A
1.5Y -1.05 -0.75 -1.52 1.09 0.53 3.70 -12.55 3.70 -19.10
2Y -4.00 -0.50 -5.06 -3.97 -3.10 -0.25 -15.70 -0.25 -25.15 RS, CH7| 7 312t B 7| 77t AR 0E HEAETY,
3Y -6.25 -0.50 -6.89 -4.75 -3.87 2.55 -13.50 475 -19.50
4y -12.70 0.25 -13.52 -11.68 -10.97 -4.50 -25.00 2.00 -30.35 o
CRS, 2t o2t
5Y -1245 0.55 -13.04 -10.86 -10.09 -3.20 -27.25 455 -27.25
7Y -20.25 0.70 -21.20 -19.40 -18.81 -7.85 -35.15 -4.70 -37.65
10Y -20.25 0.15 -21.14 -19.77 -19.48 -7.50 -37.50 -7.50 -38.70
20Y -24.45 -0.70 -25.11 -2248 -21.71 1.75 -29.60 1.75 -48.50




