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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 16725 -0.25 1.6820 1.6925 17611 19125 16725 19125 1.2875 -69,25 0.25 1Y 0A8550 0.00 14750 0.7450 1%2Y = 650 0.00
oM 1.6000 -0.25 1.6095 1.6204 17139 19125 1.6000 19125 1.2500 -71.25 0.25 1.5Y 0.7700 0.00 1.5250 1.1100 2*3Y -7.00 -1.50
1Y 1.5475 -0.25 1.5565 1.5633 16734 1.9200 1.5325 1.9200 1.2200 -7375 -0.25 2y 0.6900 0.00 1.5650 1.1400 2*5Y -7.00 -2.50
1.5Y 14825 -0.25 14885 14956 16183 2.0250 1.4500 2.0250 1.1900 -77.00 -2.00 3y 0.6200 -1.50 1.6550 0.5450 3*4Y 0.00 -1.00
2y 14275 0.25 14300 14424 1.5730 2.1150 1.3975 2.1150 1.1675 -75.50 -3.00 4y 0.6200 -2.50 1.7200 0.5500 3*5Y 0.00 -1.00
3y 1.3900 0.50 1.3890 1.3989 1.5345 2.2225 1.3475 2.2225 1.1550 7475 -3.25 5Y 0.6200 -2.50 1.7800 0.5550 4*5Y 0.00 0.00
4y 1.3750 0.50 13720 1.3810 15188 2.2900 1.3275 2.2950 1.1575 7175 -3.75 7v 0.6500 -2.50 1.8950 0.6200 5*7Y 3.00 0.00
5Y 1.3675 0.75 1.3595 1.3684 1.5085 2.3350 1.3150 2.3400 1.1575 -60.00 -3.75 10Y 0.8000 -2.50 2.0500 0.7900 5*10Y 18.00 0.00
7v 1.3675 1.25 1.3565 1.3649 1.5037 2.3900 1.3100 2.3950 1.1675
10Y 1.4000 1.25 1.3880 1.3974 15331 2.4800 1.3450 2.4850 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.4200 1.25 1.4080 14174 1.5569 25175 1.3650 2.5225 12150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 14125 1.25 14010 14123 1.5583 2.5350 1.3600 2.5400 1.2150 2y 1.8574 -0.0154 1.8728 1.8317 1.9168 29773 1.7359 29773 0.4800
20Y 1.3800 1.25 1.3690 1.3834 1.5325 2.5550 1.3350 2.6500 1.2150 10Y 2.1240 -0.0150 2.1390 20624 2.0677 3.2382 1.9501 3.2382 1.3600
6*9M -7.25 0.00 -7.25 -7.21 -4.72 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (32 ¥ 7|1F H
9*12M -5.25 0.00 -5.30 -5.71 -4.05 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 -12.00 0.50 -12.65 -12.09 -10.05 22.50 -13.50 23.00 -13.50 2y 40.04 -1.74 4178 35.67 4548 103.03 3.47 103.03 -130.00
2*3Y -3.75 0.25 -4.10 -4.35 -3.85 12.50 -5.00 13.25 -5.00 10Y 55.90 -3.00 58.90 49.74 52.77 98.82 6.99 98.82 -47.20
2*4Y -5.25 0.25 -5.80 -6.14 -5.41 20.50 -7.75 23.50 -7.75
2*5Y -6.00 050 -7.05 -7.40 -6.45 26.25 -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 0.00 -1.70 -1.79 -1.57 8.00 -3.00 11.25 -3.00 IRS 2*10Y | -2.75 1.00 -3.75 -3.50 -5.25 4225 -9.50 6275 -9.50
3*5Y -2.25 0.25 -2.95 -3.05 -2.60 14.00 -5.25 22.00 -5.25 KTB 2*10Y| 10.80 1.30 9.50 9.00 7.80 63.50 430 82.90 430
4*5Y -0.75 0.25 -1.25 -1.26 -1.04 6.00 -2.25 10.75 -2.25 UST 2*10Y| 2666 0.04 26.62 23.07 15.09 68.39 -23.40 177.00 -23.40
5*7Y 0.00 0.50 -0.30 -0.35 -0.48 6.75 -1.75 14.75 -1.75
5410V | 325 050 285 290 246 16.00 050 3075 050
7*10Y 3.25 0.00 3.15 3.25 2.94 9.25 175 16.75 175 IRS
10*12Y 2.00 0.00 2.00 2.00 2.38 450 2.00 7.75 -0.25 06M oDD
10*15Y 1.25 0.00 1.30 1.49 2.52 6.75 1.25 13.00 -0.75 09M [60.75 Tenor
10*20Y -2.00 0.00 -1.90 -1.40 -0.06 10.25 -2.00 27.50 -11.00 01y
1.5Y
o2y |43 1.5y°2y 55
Tenor Lv. HH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y  |40.5/39.5
1Y 1.448 -0.50 1.465 1.510 1.622 1.935 1.448 1.935 1.237 04y
1.5Y 1452 -0.10 1.468 1512 1.622 2.113 1452 2.113 1.232 05y  [385
2y 1457 0.20 1.462 1.493 1615 2217 1455 2.230 1.225 07Y SPRD
3y 1.420 0.30 1423 1.451 1.584 2310 1412 2315 1.200 10Y
4y 1472 0.70 1.470 1.500 1.635 2,502 1461 2,502 1232 12Y
5Y 1470 1.00 1461 1.485 1.620 2592 1.440 2.602 1217 15Y
7Y 1.545 1.20 1.534 1.560 1.697 2711 1510 2728 1.270 20Y
10Y 1.565 1.50 1.550 1.573 1.721 2815 1.520 2815 1.355 4y 63/62.5/62
20Y 1.582 1.50 1570 1.604 1.756 2792 1.557 2817 1430 cRs  [3y'sy 1
™ el Lv. | A jn |
91d CD 1.78 0.00 KTB 110.52 -0.01 110.47 110.52 110.44 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 174 -1.00 | LkTB | 131.65 -0.15 131.50 | 131.65 | 131.34 EEEE] 744 24 98 86 74 67 102 95
2 9 | 31,052 o€ | -9,968 41,020 28,300 39,269 25,490 35914 36,090
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 9.95 0.25 9.1 531 5.12 9.95 -9.65 9.95 -17.75 oK 22|, H7IE FA M
1.5Y 3.05 -0.15 2.07 -1.66 -0.38 3.70 -12.55 3.70 -19.10 CH|22 2AYME A0 2 D2 gl s g2
2y -2.95 0.05 -3.20 -5.04 -4.17 -0.25 -15.20 -0.25 -25.15
3Y -3.00 0.20 -3.38 -5.19 -4.91 2.55 -13.50 475 -19.50 . A .
4y -9.70 -0.20 -9.76 -11.93 -11.61 -4.50 -25.00 2.00 -30.35 IRS, 7 72 45,1972 ZRUSH AR 26| =Y
5Y -10.25 -0.25 -10.19 -11.66 -11.12 -3.20 -27.25 455 -27.25
7v 17.75 0.05 17.73 19.49 1933 7.85 -35.15 470 -37.65 CRs, t#2 T2 o=,
10Y -16.50 -0.25 -16.20 -17.55 -18.83 -7.50 -37.50 -7.50 -38.70
20Y -20.20 -0.25 -20.14 -22.08 -22.33 175 -29.60 175 -48.50




