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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 1.4050 0.25 1.3955 1.3983 1.5628 1.9125 1.3750 1.9125 1.2875 -78,00 1.75 1Y 05100 2.00 1.4550 0.3900 1+2Y -23Aoo 0.00
9M 1.3375 0.25 1.3240 1.3280 1.4958 1.9125 1.2925 1.9125 1.2500 -80.50 1.75 1.5Y 0.4000 2.00 1.3950 1.0400 2*3Y -7.50 1.00
1Y 1.2900 0.25 1.2680 1.2696 14423 1.9200 1.2225 1.9200 1.2200 -86.00 2.00 2Y 0.2800 2.00 1.3750 1.0900 2*5Y -10.00 0.50
1.5Y 1.2050 0.25 1.1855 1.1910 1.3740 2.0250 1.1350 2.0250 1.1350 -88.50 3.25 3Y 0.2050 3.00 1.4600 0.0450 3*4Y -0.50 0.00
2Y 1.1400 0.00 1.1260 1.1319 1.3209 2.1150 1.0700 2.1150 1.0700 -87.00 3.25 4y 0.2000 3.00 1.5300 0.0350 3*5Y -2.50 -0.50
3Y 1.0900 -0.25 1.0755 1.0826 1.2777 22225 1.0150 22225 1.0150 -87.50 2.75 5Y 0.1800 2.50 1.5900 0.0150 4*5Y -2.00 -0.50
4y 1.0700 -0.25 1.0560 1.0598 1.2593 2.2900 0.9875 2.2950 0.9875 -79.50 2.25 7Y 0.2500 2.00 1.7200 0.0750 5*7Y 7.00 -0.50
5Y 1.0550 -0.25 1.0420 1.0485 1.2483 2.3350 0.9775 2.3400 0.9775 -63.75 2.75 10Y 0.4250 2.00 1.9000 0.2550 5*10Y 24.50 -0.50
7Y 1.0450 -0.25 1.0325 1.0435 1.2450 2.3825 0.9725 2.3950 0.9725
10Y 1.0625 -0.75 1.0540 1.0654 1.2750 24475 0.9925 2.4850 0.9925 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.0825 -0.75 1.0740 1.0845 1.2952 2.4875 1.0125 2.5225 1.0125 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.0625 -0.75 1.0540 1.0680 1.2864 2.5075 0.9925 2.5400 0.9925 2Y 1.5040 -0.0142 1.5182 1.5391 1.5271 29773 1.4885 29773 0.5400
20Y 0.9875 -0.75 0.9775 1.0010 1.2442 2.5300 0.9125 2.5650 0.9125 10Y 14811 0.0092 14719 1.5351 1.5376 3.2382 14719 3.2382 1.3600
6*9M -6.75 0.00 -7.15 -7.03 -6.70 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -4.75 0.00 -5.60 -5.84 -5.36 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 -15.00 -0.25 -14.20 -13.78 -12.14 20.50 -15.50 23.00 -15.50 2y 30.40 272 33.12 3941 36.41 103.03 18.55 103.03 -126.00
2*3Y -5.00 -0.25 -5.05 -4.93 -432 10.75 -5.50 13.25 -5.50 10Y 24.01 1.82 22.19 3451 28.56 98.82 8.95 98.82 -33.00
2*4Y -7.00 -0.25 -7.00 -7.21 -6.15 18.25 -8.25 23.50 -8.25
2*5Y -8.50 -0.25 -8.40 -8.34 -7.26 23.25 -10.00 34.00 -10.00 Lv. Y| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y -2.00 0.00 -1.95 -2.29 -1.83 7.50 -3.25 11.25 -3.25 IRS 2*10Y | -7.75 -0.75 -7.00 -7.75 -6.50 35.75 -9.50 62.75 -9.50
3*5Y -3.50 0.00 -3.35 -3.41 -2.94 12.50 -5.25 22.00 -5.25 KTB 2*10Y| 4.10 -2.20 6.30 4.50 8.90 63.50 4.10 82.90 4.10
4*5Y -1.50 0.00 -1.40 -1.13 -1.10 5.25 -2.25 10.75 -2.25 UST 2*10Y| -229 234 -4.63 -0.40 1.05 5443 -23.40 177.00 -23.40
5*7Y -1.00 0.00 -0.95 -0.50 -0.33 6.25 -1.75 14.75 -1.75
5410V | 075 -0.50 1.20 1.69 268 14.00 050 3075 050
7*10Y 1.75 -0.50 2.15 2.19 3.01 775 1.75 16.75 1.75 IRS
10*12Y 2.00 0.00 2.00 1.91 2.02 4.50 1.50 7.00 -0.25 06M oDD
10*15Y 0.00 0.00 0.00 0.26 1.14 6.75 -0.25 12.50 -0.75 09M  [36 Tenor
10*20Y -7.50 0.00 -7.65 -6.44 -3.09 10.25 -8.00 2425 -11.00 01y 315
15Y [225/23
BOND 02Y |14/145
Tenor Lv. Y| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y
1Y 1.168 0.30 1.150 1.194 1.379 1.918 1.136 1.935 1.136 04Y
1.5Y 1.190 0.60 1.160 1.183 1.376 2.113 1.122 2113 1.122 05Y |55
2Y 1.200 130 1.165 1.168 1.361 2212 1.089 2.230 1.089 07Y [725/06 SPRD
3Y 1.175 -0.20 1.150 1.109 1.319 2.308 0.092 2.315 0.092 107 |55
4y 1.212 -0.40 1.195 1.196 1.381 2.486 1.127 2.502 1.127 12Y
5Y 1.210 0.00 1.189 1.195 1.373 2.592 1.122 2.602 1.122 15Y
7Y 1.235 -0.80 1.225 1.241 1437 2711 1.163 2.728 1.163 20Y
10Y 1.241 -0.90 1.233 1.250 1.450 2.815 1.170 2.815 1.170 3y CCS 16
20Y 1.250 -1.50 1.245 1.245 1.465 2.790 1.146 2.792 1.146 CRS |2*3yCCS 75
PEEEW Lv. HUH| Fﬁ @ Lv. HdH| Al prul |
91d CD 1.49 0.00 KTB 111.20 0.02 111.22 111.24 111.02 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 151 -2.00 | ktB | 135.23 0.15 135.31 13543 | 134.68 Hepsg 108 A -10 118 114 103 113 85 80
2 9 | 33,625 A | 249 33,376 44,535 41,815 35,325 29,220 24,825
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 12.20 -0.05 11.80 7.55 6.28 12.25 -9.65 12.25 -17.75 IR 22|, R LM 22| AZ AS
1.5Y 1.50 -0.35 2.57 0.80 -0.21 4.05 -10.60 4.05 -19.10 Mo ol XA D=0 2EQE ¢S HEt0| AN EXtAZ] 9=
2Y -6.00 -1.30 -3.90 -3.62 -4.02 -0.25 -13.75 -0.25 -25.15
3Y -8.50 -0.05 -7.49 -2.67 -4.18 9230 -12.25 9230 -19.50 Uy . Y ooy = o mane
4y -14.20 0.15 -13.86 -13.64 -12.13 -4.50 -22.95 -0.45 -30.35 ;F:(S'OiHXEf;;;l A?HCI’ .:f: iYool l;f"i_t EJ:} R
5Y -15.50 -0.25 -14.74 -14.65 -12.48 -3.20 -27.25 -1.50 -27.25 == —rtTE T e
7Y -19.00 0.55 -19.21 -19.73 -19.17 -7.85 -34.75 -7.50 -37.65
10Y -17.85 0.15 -17.86 -18.46 -17.46 -7.50 -37.50 -7.50 -38.70
20Y -26.25 0.75 -26.79 -24.39 -22.07 1.75 -29.50 1.75 -48.50 CRsS, ® 712t 22| &5,




