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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 1.7025 1.00 1.6975 1.7240 1.7980 1.9125 1.6750 1.9125 1.2875 -81,75 -5.00 1Y 07550 -2.00 1.4750 0.7450 1+2Y -1050 5.50
9M 1.6300 2.00 1.6150 1.6610 1.7619 1.9125 1.6025 1.9125 1.2500 -80.00 -275 1.5Y 0.7100 1.00 1.5250 1.1650 2*3Y -7.00 -0.50
1Y 1.5725 3.00 1.5485 1.6099 1.7276 1.9200 1.5325 1.9200 1.2200 -81.00 -0.50 2Y 0.6500 3.50 1.5650 1.2250 2*5Y -6.50 -1.00
1.5Y 1.5100 3.75 1.4755 1.5414 1.6772 2.0250 1.4500 2.0250 1.1900 -83.25 -1.25 3Y 0.5800 3.00 1.6550 0.5450 3*4Y 0.50 0.00
2Y 1.4600 4.00 1.4240 1.4966 1.6348 2.1150 1.3975 2.1150 1.1675 -81.25 -1.25 4y 0.5850 3.00 1.7200 0.5500 3*5Y 0.50 -0.50
3Y 14125 425 1.3760 1.4504 1.5977 22225 1.3475 22225 1.1550 -80.00 -1.75 5Y 0.5850 2.50 1.7800 0.5550 4*5Y 0.00 -0.50
4y 1.3975 425 1.3605 14318 1.5822 2.2900 1.3275 2.2950 1.1575 -73.50 -1.75 7Y 0.6450 2.00 1.8950 0.6200 5*7Y 6.00 -0.50
5Y 1.3850 425 1.3480 14175 1.5729 2.3350 1.3150 2.3400 1.1575 -59.25 -1.50 10Y 0.8200 2.00 2.0500 0.7900 5*10Y 23.50 -0.50
7Y 1.3800 3.75 1.3450 1.4106 1.5688 2.3950 1.3100 2.3950 1.1675
10Y 1.4125 3.50 1.3795 1.4396 1.5966 2.4850 1.3450 2.4850 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.4325 3.50 1.3995 1.4628 1.6213 2.5225 1.3650 2.5225 12150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.4300 3.50 1.3960 1.4599 1.6243 2.5400 1.3600 2.5400 1.2150 2Y 1.7359 -0.0006 1.7365 1.7617 1.7837 29773 1.7359 29773 0.4800
20Y 1.4050 3.50 1.3705 14316 1.5989 2.5600 1.3350 2.6500 1.2150 10Y 1.9877 -0.0336 2.0213 2.0585 2.0251 3.2382 1.9877 3.2382 1.3600
6*9M -7.25 1.00 -8.25 -6.30 -3.61 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -5.75 1.00 -6.65 -5.11 -343 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 -11.25 1.00 -1245 -11.33 -9.28 23.00 -13.50 23.00 -13.50 2y 21.69 -3.46 25.15 27.17 30.67 103.03 -15.48 103.03 -130.00
2*3Y -4.75 0.25 -4.80 -4.63 -3.70 13.25 -5.00 13.25 -5.00 10Y 39.07 -6.56 4563 48.85 47.51 98.82 -10.51 98.82 -47.20
2*4Y -6.25 0.25 -6.35 -6.49 -5.26 2175 -7.75 23.50 -7.75
2*5Y -7.50 0.25 -7.60 -7.91 -6.18 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 -1.50 0.00 -1.55 -1.86 -1.55 8.50 -3.00 11.25 -3.00 IRS 2*10Y | -4.75 -0.50 -4.25 -4.25 -5.25 42.50 -9.50 6275 -9.50
3*5Y -2.75 0.00 -2.80 -3.29 -2.48 14.00 -5.25 22.00 -5.25 KTB 2*10Y| 7.80 -0.20 8.00 8.00 7.30 63.50 430 82.90 430
4*5Y -1.25 0.00 -1.25 -143 -0.92 6.00 -2.25 10.75 -225 UST 2*10Y| 25.18 -3.30 28.48 29.68 2414 79.07 -23.40 177.00 -23.40
5*7Y -0.50 -0.50 -0.30 -0.69 -0.41 7.25 -1.75 14.75 -1.75
5410V | 275 -0.75 315 221 237 1625 050 3075 050
7*10Y 3.25 -0.25 3.45 2.90 2.78 9.50 1.75 16.75 175 IRS
10*12Y 2.00 0.00 2.00 231 247 450 2.00 7.75 -0.25 06M oDD
10*15Y 1.75 0.00 1.65 2.03 2.77 6.75 1.50 13.00 -0.75 09M i
10*20Y -0.75 0.00 -0.90 -0.80 0.23 10.25 -1.50 27.50 -11.00 01Y
1.5Y
BOND 02y 1y*2y -12.5
Tenor Lv. HMUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y
1Y 1.538 1.60 1.524 1.573 1.679 1.935 1.509 1.935 1.237 04Y
1.5Y 1.541 2.10 1523 1.566 1.678 2.113 1.504 2.113 1.232 05Y  [32.5/32.75/37
2y 1519 3.40 1497 1.547 1672 2219 1477 2.230 1.225 07Y SPRD
3y 1482 3.90 1454 1516 1.648 2.315 1422 2.315 1.200 10Y
4y 1.529 3.70 1.501 1.561 1.699 2.502 1.470 2.502 1.232 12Y
5Y 1512 3.70 1.483 1.546 1.684 2.592 1452 2.602 1217 15Y
7v 1.586 3.40 1.563 1.620 1.763 2.719 1.536 2.728 1.270 20Y
10Y 1.597 3.20 1.575 1.637 1.793 2.815 1.550 2.815 1.355 1y 74/73
20Y 1.625 1.80 1611 1.679 1.826 2792 1.585 2.817 1430 CRs |2y 66
5y 56.5
PEEE‘ Lv. Y| Lv. Y| Al prul |
91d CD 1.79 0.00 KTB 110.39 -0.17 110.59 110.64 110.35 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 175 0.00 | LktB | 13131 -0.36 131.83 | 131.99 | 131.20 Hepsg 100 A 66 34 137 153 109 103 69
2 9 | 32,342 949 | 21378 10,964 46,825 49,125 36,853 57,175 12,444
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 345 1.40 2.41 3.67 4.87 7.85 -9.65 9.00 -17.75 IR 22|, 0|FY S| WOl o Ystoz 22| AL otz
1.5Y -3.10 1.65 -4.75 241 -0.08 3.70 -12.55 3.70 -19.10 E5pA%H 0]2{0] K| LCH= 2ol So Ojm2 siAl
2Y -5.90 0.60 -7.32 -5.07 -3.70 -0.25 -15.70 -0.25 -25.15
3Y -6.95 0.35 -1.76 -6.54 -5.00 2.55 -13.50 475 -19.50 R - - N
4y -13.15 0.55 -14.05 -12.97 -11.72 -4.50 -25.00 2.00 -30.35 IRS, O1F2 S Yol ST wod W 72U 38 43
5Y -12.70 0.55 -13.52 -12.86 -11.12 -3.20 -27.25 455 -27.25
7v 2060 035 2178 2097 1940 7.85 -35.15 470 -37.65 CRs, 1 Melet pZoIM S2] ¢35
10Y -18.45 0.30 -19.59 -19.72 -19.61 -7.50 -37.50 -7.50 -38.70
20Y -22.00 1.70 -24.09 -24.69 -22.70 1.75 -29.60 1.75 -48.50




