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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 1.7000 0.75 1.7000 1.7346 1.8041 1.9125 1.6750 1.9125 1.2875 -79,75 -1.50 1Y oA7450 -0.50 1.4750 0.7450 1+2Y -1450 0.50
oM 16125 1.00 16175 1.6751 1.7693 19125 1.6025 19125 1.2500 -78.25 -1.75 1.5Y 0.6850 0.00 1.5250 1.1650 2*3Y -5.50 -0.50
1v 1.5425 1.00 1.5525 1.6259 1.7358 1.9200 15325 1.9200 1.2200 -81.50 -1.75 2y 0.6000 0.00 1.5650 1.2350 2*5Y -4.50 0.00
1.5Y 14675 1.75 1.4790 15576 1.6855 2.0250 1.4500 2.0250 1.1900 -82.00 -2.25 3y 0.5450 -0.50 1.6550 0.5450 3*4Y 0.50 0.00
2y 14150 1.75 14310 15135 1.6434 2.1150 1.3975 2.1150 1.1675 -80.00 -2.75 4y 0.5500 -0.50 1.7200 0.5500 3*5Y 1.00 0.50
3y 1.3650 1.75 1.3860 1.4684 1.6070 2.2225 1.3475 2.2225 1.1550 -78.25 -2.25 5Y 0.5550 0.00 1.7800 0.5550 4*5Y 0.50 0.50
ay 1.3500 2.25 1.3705 1.4495 15912 2.2900 1.3275 2.2950 1.1575 -71.75 -3.25 7Y 0.6200 -0.50 1.8950 0.6200 5%7Y 6.50 -0.50
5Y 1.3375 2.25 1.3585 1.4356 1.5822 2.3350 1.3150 2.3400 1.1575 -58.25 -3.25 10Y 0.7900 -0.50 2.0500 0.7900 5%10Y 23.50 -0.50
7Y 1.3375 2.75 1.3555 1.4283 15778 2.3950 1.3100 2.3950 1.1675
10Y 1.3725 275 1.3905 1.4566 1.6052 2.4850 1.3450 2.4850 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.3925 275 1.4105 1.4805 1.6300 2.5225 1.3650 2.5225 1.2150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.3900 3.00 1.4060 1.4784 1.6330 2.5400 1.3600 2.5400 1.2150 2y 1.7617 -0.0220 1.7837 1.7392 1.8581 29773 1.7392 29773 0.4800
20Y 1.3650 3.00 1.3795 1.4490 1.6076 2.5600 1.3350 2.6500 1.2150 10Y 2.0585 0.0334 2.0251 2.0243 20572 3.2382 2.0243 3.2382 1.3600
6*9M -8.75 0.25 -8.25 -5.95 -3.48 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB ¢h= 9AY 7| Mol
9*12M -7.00 0.00 -6.50 -4.93 -3.35 8.00 -7.00 10.50 -7.00 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1%2Y -12.75 0.75 -12.15 -11.24 -9.24 23.00 -13.50 23.00 -13.50 2y 27.17 35 30.67 22.42 33.11 103.03 -15.48 103.03 -130.00
2*3Y -5.00 0.00 -4.50 -4.51 -3.64 13.25 -5.00 13.25 -5.00 10Y 48.85 1.34 4751 4293 44.02 98.82 -10.51 98.82 -47.20
2*4Y -6.50 0.50 -6.05 -6.40 -5.22 21.75 -7.75 23.50 -7.75
2*5Y -7.75 050 -7.25 779 -6.13 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 -1.50 0.50 -1.55 -1.89 -1.58 8.50 -3.00 11.25 -3.00 IRS 2*10Y | -4.25 1.00 -5.25 -3.75 -3.75 4250 -9.50 62.75 -9.50
3*5Y -2.75 0.50 -2.75 -3.28 -2.48 14.00 -5.25 22.00 -5.25 KTB 2*10Y|  8.00 0.70 7.30 8.00 9.00 63.50 430 82.90 430
4*5Y -1.25 0.00 -1.20 -1.39 -0.90 6.00 -2.25 10.75 -2.25 UST 2*10Y| 2968 5.54 24.14 28.51 19.91 79.07 -23.40 177.00 -23.40
5*7Y 0.00 0.50 -0.30 -0.74 -0.43 7.25 -1.75 14.75 -1.75
5410V | 350 050 3.20 210 230 1625 050 3075 050
7*10Y 3.50 0.00 3.50 2.84 2.73 9.50 175 16.75 175 IRS
10*12Y 2.00 0.00 2.00 2.39 2.48 450 2.00 7.75 -0.25 06M oD
10*15Y 175 0.25 155 2.18 2.79 6.75 1.50 13.00 -0.75 09M |60.75 Tenor
10*20Y -0.75 0.25 -1.10 -0.76 0.25 10.25 -1.50 27.50 -11.00 01Y  |5375
1.5Y
o2v |02 TV o7
Tenor Lv. Hyd| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 35.25 2*3Y -05
1Y 1519 1.00 1.526 1.587 1.686 1.935 1.509 1.935 1.237 04Y 5510Y 3.25
1.5Y 1514 1.00 1.525 1.580 1.685 2113 1.504 2113 1.232 o5y  [32 10715y 1.75
2y 1.490 1.30 1.506 1.565 1.680 2219 1477 2.230 1.225 07Y SPRD
3y 1.444 2.20 1.467 1.534 1.656 2315 1422 2315 1.200 10Y |35.25/355
4y 1492 2.20 1513 1.580 1.708 2,502 1470 2.502 1.232 12
5Y 1475 2.30 1.496 1.565 1.692 2592 1452 2.602 1217 15Y
7Y 1.556 2.00 1578 1.639 1.771 2719 1536 2728 1.270 20Y
10Y 1570 2.00 1.591 1.658 1.802 2815 1.550 2815 1355 3y CCS 545
20Y 1610 2.50 1.630 1.700 1.835 2792 1.585 2817 1430 CRs  |23vCCs 55
™ el Lv. | A jn |
91d CD 18.00 1620.00 KTB 110.56 -0.07 110.61 110.63 110.56 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ calL | 174 -1.00 [ kB | 131.60 -0.23 131.74 | 131.87 | 131.60 EEEE] 137 d -16 153 109 103 69 112 84
2 o 46,825 A2 -2,300 49,125 36,853 57,175 12,444 32,116 28,080
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 235 0.00 2.65 3.84 496 7.85 -9.65 9.00 -17.75 IO 22|, A2 S0 [H2 HIECR CiA 22| AL 0z
1.5Y -4.65 0.75 -4.56 -2.20 0.04 3.70 -12.55 3.70 -19.10
2y -7.50 0.45 -7.48 -5.13 -3.62 -0.25 -15.70 -0.25 -25.15 RS, SMME0| ASEH M 77t F2| 45, 712 AE|Z .
3y -7.90 -0.45 -8.08 -6.58 -4.91 255 -13.50 475 -19.50
ay -14.20 0.05 -14.27 -13.07 -11.67 -4.50 -25.00 2.00 -30.35 .
5Y 3.75 20.05 3.7 12,89 11,00 320 27.25 455 27.25 CRs, 72 T2UM S2 o=,
7Y -21.85 0.75 -22.25 -21.11 -19.35 -7.85 -35.15 -4.70 -37.65
10Y -19.75 0.75 -20.03 -20.12 -19.67 -7.50 -37.50 -7.50 -38.70
20Y -24.50 0.50 -25.09 -25.12 -22.76 175 -29.60 175 -48.50




