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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 1.7050 0.25 1.7175 17674 1.8220 1.9125 1.6750 2.0125 1.2875 -75,00 -4.50 1Y 08400 -4.00 1.4750 0.8000 1+2Y -15Aoo 0.50
9M 1.6425 0.25 1.6625 1.7211 1.7925 1.9125 1.6400 1.9775 1.2500 -75.25 -5.00 1.5Y 0.7700 -4.50 1.5250 1.1650 2*3Y -3.50 0.50
1Y 1.5900 0.50 1.6170 1.6805 1.7626 1.9200 1.5850 1.9475 1.2200 -79.00 -4.25 2Y 0.6900 -3.50 1.5650 1.2500 2*5Y -1.00 1.50
1.5Y 1.5225 0.50 1.5525 1.6209 1.7149 2.0250 15175 2.0250 1.1900 -77.75 -4.00 3Y 0.6550 -3.00 1.6550 0.6400 3*4Y 3.00 1.00
2Y 1.4800 0.75 15110 1.5779 1.6737 2.1150 14725 2.1150 1.1675 -73.50 -3.50 4y 0.6850 -2.00 1.7200 0.6550 3*5Y 2.50 1.00
3Y 1.4325 1.00 1.4640 1.5364 1.6381 22225 14225 22225 1.1550 -73.00 -375 5Y 0.6800 -2.00 1.7800 0.6500 4*5Y -0.50 0.00
4y 1.4200 1.50 1.4460 1.5179 1.6217 2.2950 1.4050 2.2950 1.1575 -63.50 -375 7Y 0.7700 -2.00 1.8950 0.7350 5*7Y 9.00 0.00
5Y 1.4100 1.75 1.4325 1.5060 1.6128 2.3400 1.3925 2.3400 1.1575 -51.50 -4.25 10Y 0.9200 -2.00 2.0500 0.8850 5*10Y 24.00 0.00
7Y 1.4050 1.75 1.4265 14978 1.6078 2.3950 1.3875 2.3950 1.1675
10Y 1.4350 225 1.4540 1.5244 1.6339 2.4850 14125 2.4850 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.4550 2.00 1.4780 1.5505 1.6593 2.5225 1.4350 2.5225 12150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.4500 2.00 1.4745 1.5520 1.6634 2.5400 1.4300 2.5400 1.2150 2Y 1.8397 -0.0328 1.8725 1.9378 1.9259 29773 1.8317 29773 0.4800
20Y 1.4225 2.00 1.4445 1.5236 1.6387 2.5600 1.4025 2.6500 1.2150 10Y 2.0964 -0.0217 2.1181 2.1407 2.1460 3.2382 2.0719 3.2382 1.3600
6*9M -6.25 0.00 -5.50 -4.63 -2.96 8.50 -6.25 12.50 -6.25 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -5.25 0.25 -4.55 -4.06 -2.99 8.25 -5.50 10.50 -5.50 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -11.00 0.25 -10.60 -10.26 -8.89 23.00 -12.00 23.00 -12.00 2y 3227 -3.98 36.25 37.28 36.59 103.03 -15.48 103.03 -130.70
2*3Y -4.75 0.25 -4.70 -4.15 -3.56 13.25 -5.00 13.25 -5.00 10Y 46.94 -4.67 51.61 46.87 48.40 98.82 -10.51 98.82 -47.20
2*4Y -6.00 0.75 -6.50 -6.00 -5.20 21.75 -7.75 23.50 -7.75
2*5Y -7.00 1.00 -7.85 -7.19 -6.09 27.25 -10.00 34.00 -10.00 Lv. My T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y -1.25 0.50 -1.80 -1.85 -1.64 8.50 -3.00 11.25 -3.00 IRS 2*10Y | -4.50 1.50 -6.00 -4.75 -6.00 42.50 -9.50 62.75 -9.50
3*5Y -2.25 0.75 -3.15 -3.04 -2.53 14.00 -5.25 22.00 -5.25 KTB 2*10Y| 11.00 1.80 9.20 10.70 10.20 63.50 430 82.90 430
4*5Y -1.00 0.25 -1.35 -1.19 -0.89 6.00 -2.25 10.75 -225 UST 2*10Y| 25.67 1.11 24.56 20.29 22.01 79.07 -23.40 177.00 -23.40
5*7Y -0.50 0.00 -0.60 -0.82 -0.50 7.25 -1.75 14.75 -1.75
5410V | 250 050 215 1.84 211 1625 050 3075 050
7*10Y 3.00 0.50 2.75 2.66 2.62 9.50 1.75 16.75 175 IRS
10*12Y 2.00 -0.25 240 2.61 2.54 450 2.00 7.75 -0.25 06M oDD
10*15Y 1.50 -0.25 2.05 276 2.95 6.75 1.50 13.00 -0.75 09M i
10*20Y -1.25 -0.25 -0.95 -0.07 0.48 10.25 -1.50 27.50 -11.00 01Y [58.25
1.5Y
BOND 02y
Tenor Lv. HMUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y
1Y 1.532 -0.90 1.570 1.633 1712 1.935 1.532 1.960 1.237 04Y  |40/40.25
1.5Y 1.532 0.10 1.561 1.625 1.711 2.113 1.531 2.113 1.232 05y [38
2y 1517 0.70 1.541 1.621 1.706 2.230 1.510 2.230 1.225 07Y SPRD
3y 1.490 1.80 1511 1.592 1.683 2.315 1472 2.315 1.200 10Y
4y 1.542 2.00 1.561 1.641 1.735 2.502 1.522 2.502 1.232 12Y
5Y 1.532 2.00 1.553 1.626 1.718 2.602 1512 2.602 1217 15Y
7Y 1614 2.30 1.630 1.702 1.798 2.728 1.591 2.728 1.270 20Y
10Y 1.627 2.50 1.644 1.727 1.830 2.815 1.602 2.815 1.355 3y 65/66.5/65.5
20Y 1677 1.20 1.696 1.768 1.861 2792 1.665 2.817 1430 CRS
PEEE‘ Lv. Y| Lv. Y| Al prul |
91d CD 1.81 0.00 KTB 110.18 -0.07 110.24 110.35 110.18 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 175 0.00 | kB | 130.80 -0.29 131.06 | 13135 | 130.80 REEE] 84 A -31 115 103 59 39 82 82
2 9 | 28,080 A< | -11,264 39,344 37,388 18,593 8,170 27,165 27,165
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 5.80 1.40 466 475 5.01 7.85 -9.65 9.00 -17.75 SR 22|, YW 2ot Qolo| FHME e FEoz MY 2a| 51242 UH =i AL otz
1.5Y -0.95 0.40 -0.87 -0.45 0.37 3.70 -12.55 3.70 -19.10
2y -3.70 0.05 -3.04 -4.30 -3.23 -0.25 -15.70 -0.25 -25.15 RS, | SCto] 22| Als. HE AE|ZY,
3Y -5.75 -0.80 -4.68 -5.53 -4.48 2.55 -13.50 475 -19.50 EH7|R7ES QmBIAL 7| 7S HICIAIS B
4y -12.20 -0.50 -11.52 -12.32 -11.35 -4.50 -25.00 2.00 -30.35
5Y -12.20 -0.25 -12.07 -12.01 -10.55 -3.20 -27.25 455 -27.25 N
7v 2090 055 2031 2040 1898 7.85 -35.15 470 -37.65 CRs, 2| ot=F Op2
10Y -19.20 -0.25 -18.96 -20.27 -19.57 -7.50 -37.50 -7.50 -38.70
20Y -25.45 0.80 -25.13 -24.45 -22.26 1.75 -29.60 1.75 -48.50




