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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 1.6400 -3.50 1.6670 1.6865 17518 19125 1.6400 19125 1.2875 -74,25 0.50 1Y oA7750 -2.00 14750 0.7450 1%2Y -1550 -0.50
oM 1.5700 -3.00 1.5945 16153 17018 19125 1.5700 19125 1.2500 -77.00 -0.75 1.5Y 0.6900 -2.50 1.5250 1.1100 2*3Y -6.50 0.00
1Y 15175 -2.50 1.5410 1.5593 1.6595 1.9200 15175 1.9200 1.2200 -78.50 -0.75 2y 0.6200 -2.50 1.5650 1.1400 2*5Y -9.50 -1.00
1.5Y 14600 -1.75 14775 14928 1.6026 2.0250 1.4500 2.0250 1.1900 -81.50 -1.00 3y 0.5550 -2.50 1.6550 0.5450 3*4Y -1.00 -0.50
2y 14050 -1.75 14220 14381 1.5561 2.1150 1.3975 2.1150 1.1675 -81.25 -1.50 4y 0.5450 -3.00 1.7200 0.5450 3*5Y -3.00 -1.00
3y 1.3700 -1.50 1.3850 1.3955 15174 2.2225 1.3475 2.2225 1.1550 -82.25 -1.75 5Y 0.5250 -3.50 1.7800 0.5250 4*5Y -2.00 -0.50
4y 1.3575 -1.50 13715 13779 1.5018 2.2900 1.3275 2.2950 1.1575 -79.25 -1.50 7v 0.5550 -3.50 1.8950 0.5550 5*7Y 3.00 0.00
5Y 1.3475 -1.75 1.3630 1.3658 14913 2.3350 1.3150 2.3400 1.1575 -68.25 -1.50 10Y 0.7050 -3.50 2.0500 0.7050 5*10Y 18.00 0.00
7v 1.3475 -2.00 1.3625 1.3629 1.4866 2.3825 1.3100 2.3950 1.1675
10Y 1.3875 -2.00 1.3995 1.3961 15168 24475 1.3450 2.4850 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.4075 -2.00 1.4195 1.4161 1.5403 2.4875 1.3650 2.5225 1.2150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 14025 -1.75 14125 14108 1.5410 2.5075 1.3600 2.5400 1.2150 2y 1.8255 -0.0243 1.8498 1.8331 1.8574 29773 1.7359 29773 0.4800
20Y 1.3700 -1.75 1.3800 1.3811 1.5149 2.5300 1.3350 2.6500 1.2150 10Y 2.0497 -0.0549 2.1046 20916 2.1240 3.2382 1.9501 3.2382 1.3600
6*9M -7.00 0.50 -7.25 -7.13 -5.00 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (32 ¥ 7|1F H
9*12M -5.25 0.50 -5.35 -5.60 -4.24 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 0.75 -11.90 -12.11 -10.34 21.50 -13.50 23.00 -13.50 2y 4045 047 39.98 37.31 40.04 103.03 3.47 103.03 -130.00
2*3Y -3.50 0.25 -3.70 -4.26 -3.87 12.00 -5.00 13.25 -5.00 10Y 50.77 -2.69 53.46 51.06 55.90 98.82 7.01 98.82 -47.20
2*4Y -4.75 0.25 -5.05 -6.03 -5.43 19.50 -7.75 23.50 -7.75
2*5Y -5.75 0.00 -5.90 7.24 -6.48 25.25 -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 -1.25 0.00 -1.35 -1.76 -1.56 7.50 -3.00 11.25 -3.00 IRS 2*10Y | -1.75 -0.25 -1.50 -1.50 -2.75 41.00 -9.50 6275 -9.50
3*5Y -2.25 -0.25 -2.20 -2.98 -2.61 13.25 -5.25 22.00 -5.25 KTB 2*10Y| 12.10 0.10 12.00 12.10 10.80 63.50 430 82.90 430
4*5Y -1.00 -0.25 -0.85 -1.21 -1.05 5.75 -2.25 10.75 -2.25 UST 2*10Y| 2242 -3.06 25.48 25.85 26.66 63.82 -23.40 177.00 -23.40
5*7Y 0.00 -0.25 -0.05 -0.29 -0.47 6.50 -1.75 14.75 -1.75
5410V | 400 -0.25 365 3.04 255 1575 050 3075 050
7*10Y 4.00 0.00 3.70 3.33 3.02 9.25 1.75 16.75 175 IRS
10*12Y 2.00 0.00 2.00 2.00 2.36 450 2.00 7.25 -0.25 06M  |64.25 /655 DD
10*15Y 1.50 0.25 1.30 1.46 243 6.75 1.25 12.50 -0.75 09M [58.5/57.5/56.75 Tenor
10*20Y -1.75 0.25 -1.95 -1.50 -0.19 10.25 -2.00 24.75 -11.00 01y [5175/52
1.5Y
02y |05 61aM 125
Tenor Lv. Hyd| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 37 6M*3Y -28
1Y 1418 -2.00 1.441 1.495 1.605 1.935 1418 1.935 1.237 04Y 15%3Y -09
1.5Y 1428 -1.90 1.447 1.498 1.605 2.113 1428 2.113 1.232 05Y 2*5Y -575
2y 1421 -2.90 1.449 1.481 1.598 2217 1421 2.230 1.225 07Y |6475 SPRD [2*6Y -6.25
3y 1.393 -3.40 1418 1.440 1.566 2.308 1.393 2315 1.200 10Y 3*4Y -1.25
4y 1.450 -3.00 1470 1.491 1618 2.502 1.450 2.502 1.232 12Y 10*20Y -02
5Y 1.449 -2.80 1.468 1478 1.603 2.592 1.440 2.602 1217 15Y
7v 1.521 -2.80 1.542 1.551 1.680 2.711 1.510 2.728 1.270 20Y
10Y 1.542 -2.80 1.562 1.566 1.703 2.815 1.520 2.815 1.355 3y CCS 56/ 55
20Y 1.562 -2.60 1.580 1.594 1.738 2.790 1.557 2.817 1430 cRs |7yccs 56
™ el Lv. | A jn |
91d CD 173 -5.00 KTB 110.60 0.10 110.52 110.60 110.50 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cAaL | 172 0.00 | LkTB | 131.85 0.31 131.60 | 131.85 | 131.52 Hefsg 151 72 79 % 74 98 86 74
2 9 | 57,488 9|2 | 361263 21,225 25,345 31,052 41,020 28,300 39,269
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 9.95 -0.50 10.00 6.40 541 10.45 -9.65 10.45 -17.75 oK 22|, 2EQ 2 ¢=1 22| B2
1.5Y 3.20 0.15 3.05 -0.57 -0.28 3.70 -12.55 3.70 -19.10
2y -1.60 1.15 -2.66 -4.31 -4.21 -0.25 -15.20 -0.25 -25.15 IR, 2E9| 7|=22| 03} M=o 22| 84t
3Y -2.30 1.90 -3.28 -4.45 -4.90 2.55 -13.50 475 -19.50
4y -9.25 1.50 -9.89 -11.30 -11.57 -4.50 -25.00 2.00 -30.35 .
5Y 3015 1.05 052 .21 1.6 320 27.25 455 27.25 CRs, Z&l W72t 8=
7v -17.35 0.80 -17.91 -18.85 -19.33 -7.85 -35.15 -4.70 -37.65
10Y -15.45 0.80 -16.21 -16.97 -18.67 -7.50 -37.50 -7.50 -38.70
20Y -19.20 0.85 -20.02 -21.28 -22.32 175 -29.60 175 -48.50




