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Tenor Lv. Yy 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 1.6875 -0.25 1.6875 1.6980 17729 19125 1.6825 19125 1.2875 -64,50 3.50 1Y 0A9150 3.50 14750 0.7450 1%2Y -1750 -5.00
oM 16150 0.00 16185 1.6278 1.7297 19125 1.6025 19125 1.2500 -66.00 -0.25 1.5Y 0.8250 -0.50 1.5250 1.1100 2*3Y -6.50 1.00
1Y 1.5600 0.00 1.5605 1.5709 16918 1.9200 1.5325 1.9200 1.2200 -68.50 -1.25 2Y 0.7400 -1.50 1.5650 1.1400 2*5Y -5.50 1.00
1.5Y 14850 -0.25 14890 1.5030 1.6390 2.0250 1.4500 2.0250 1.1900 -70.50 -0.25 3Y 0.6750 -0.50 1.6550 0.5450 3*4Y 0.50 0.00
2y 14250 -0.25 14315 14529 1.5951 2.1150 1.3975 2.1150 1.1675 -68.00 -0.25 4y 0.6800 -0.50 1.7200 0.5500 3*5Y 1.00 0.00
3y 1.3800 -0.25 1.3860 14079 1.5569 2.2225 1.3475 2.2225 1.1550 -65.75 -0.25 5Y 0.6850 -0.50 1.7800 0.5550 4*5Y 0.50 0.00
4y 1.3600 -0.25 1.3650 1.3903 1.5411 2.2900 1.3275 2.2950 1.1575 -62.25 0.00 7Y 0.7150 -0.50 1.8950 0.6200 5*7Y 3.00 0.00
5Y 1.3425 -0.25 1.3475 13776 15311 2.3350 1.3150 2.3400 1.1575 -49.25 0.25 10Y 0.8750 -0.50 2.0500 0.7900 5*10Y 19.00 0.00
7v 13375 -0.50 1.3450 13738 1.5265 2.3950 1.3100 2.3950 1.1675
10Y 1.3675 -0.75 1.3770 1.4058 1.5553 2.4850 1.3450 2.4850 1.2125 U.S. TREASURY (H=2 A 7|FE MH))
12Y 1.3875 -0.75 1.3970 1.4260 1.5795 2.5225 1.3650 2.5225 12150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.3825 -0.75 1.3920 14215 1.5816 2.5400 1.3600 2.5400 1.2150 2y 1.9002 0.0369 1.8633 1.7576 1.7576 29773 1.7359 29773 0.4800
20Y 1.3525 -0.75 1.3620 1.3934 1.5561 2.5600 1.3350 2.6500 1.2150 10Y 2.0505 0.0138 2.0367 1.9501 1.9501 3.2382 1.9501 3.2382 1.3600
6*9M -7.25 0.25 -6.90 -7.03 -4.32 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (32 ¥ 7|1F H
9*12M -5.50 0.00 -5.80 -5.69 -3.80 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 -13.50 -0.25 -12.90 -11.80 -9.67 23.00 -13.50 23.00 -13.50 2y 43.92 3.79 40.13 29.56 28.06 103.03 -1.14 103.03 -130.00
2*3Y -4.50 0.00 -4.55 -4.50 -3.82 12.50 -5.00 13.25 -5.00 10Y 52.05 2.08 49.97 43.01 4281 98.82 6.99 98.82 -47.20
2*4Y -6.50 0.00 -6.65 -6.26 -5.40 20.50 -7.75 23.50 -7.75
2*5Y -8.25 0.00 -840 -7.53 -6.40 26.25 -10.00 34.00 -10.00 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y -2.00 0.00 -2.10 -1.76 -1.58 8.25 -3.00 11.25 -3.00 IRS 2*10Y | -5.75 -0.50 -5.25 -5.75 -5.50 4225 -9.50 6275 -9.50
3*5Y -3.75 0.00 -3.85 -3.03 -2.58 14.00 -5.25 22.00 -5.25 KTB 2*10Y|  6.90 -0.60 7.50 5.80 450 63.50 430 82.90 430
4*5Y -1.75 0.00 -1.75 -1.26 -1.00 6.00 -2.25 10.75 -2.25 UST 2*10Y| 1503 -2.31 17.34 19.25 19.25 72.10 -23.40 177.00 -23.40
5*7Y -0.50 -0.25 -0.25 -0.39 -0.46 6.75 -1.75 14.75 -1.75
5410V | 250 -0.50 295 281 242 16.00 050 3075 050
7*10Y 3.00 -0.25 3.20 3.20 2.88 9.25 1.75 16.75 175 IRS
10*12Y 2.00 0.00 2.00 2.03 242 450 2.00 7.75 -0.25 06M oDD
10*15Y 1.50 0.00 1.50 1.58 2.63 6.75 1.50 13.00 -0.75 09M i
10*20Y -1.50 0.00 -1.50 -1.24 0.08 10.25 -1.50 27.50 -11.00 01Y [57/56.75/56
15Y |[50/4975
BOND 02Y [44.25/435
Tenor Lv. HMUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y
1Y 1477 -0.30 1.496 1.527 1.643 1.935 1477 1.935 1.237 04Y
1.5Y 1.480 -0.70 1.501 1.528 1.643 2113 1.480 2.113 1.232 05y  [365
2y 1461 -0.10 1474 1.505 1.635 2.219 1461 2.230 1.225 07Y SPRD
3y 1418 -0.30 1428 1.464 1.606 2.315 1412 2.315 1.200 10V [39.25
4y 1461 -0.90 1477 1514 1.658 2.502 1461 2.502 1.232 12Y
5Y 1.447 -0.30 1458 1.498 1.642 2.592 1.440 2.602 1217 15Y
7Y 1517 -0.70 1.527 1.574 1.720 2.719 1.510 2.728 1.270 20Y
10Y 1.530 -0.70 1.538 1.586 1.746 2.815 1.520 2.815 1.355
20Y 1.557 -1.00 1.571 1.625 1.780 2792 1.557 2.817 1430 BRS
PEEE‘ Lv. Y| Lv. Y| Al o |
91d CD 1.78 0.00 KTB 110.56 0.02 110.40 110.57 110.43 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 172 -1.00 | kTB | 132.02 0.10 131.52 | 132.02 | 131.50 Hepsg 67 -35 102 95 101 % 54 152
2 9 | 25,490 92 -10,424 35914 36,090 37,060 40,625 16,195 55,971
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 8.30 0.30 6.49 439 488 8.30 -9.65 9.00 -17.75 IO 22|, FHESH UM Z SO} 7| D% 2 22| 8j2t otz
1.5Y 0.50 0.45 -1.22 -2.46 -0.38 3.70 -12.55 3.70 -19.10
2y -3.60 -0.15 -4.23 -5.21 -4.00 -0.25 -15.20 -0.25 -25.15 RS, ZX7| 77t SAloz 23 342
G W o s e | s o 2o | wods 35 68 8HY0 A5EIUN 23 50| £ 20 251
5Y -1045 0.05 -11.07 -12.03 -11.10 -3.20 -27.25 455 -27.25 N N
7v 17.95 0.20 1822 -20.06 1932 7.85 -35.15 470 -37.65 CRs, 1YZ Felet PZholA S2] 3h2t
10Y -16.25 -0.05 -16.12 -18.06 -19.03 -7.50 -37.50 -7.50 -38.70
20Y -20.45 0.25 -20.86 -23.13 -22.37 175 -29.60 175 -48.50




