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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 14475 -1.50 1.4690 1.4806 14542 19125 1.3575 19125 1.2875 -56,25 -1.50 1Y 0A8300 -3.00 14550 0.3900 1%2Y -20Aoo 1.00
oM 14200 -1.50 14445 14550 14153 19125 1.2925 19125 1.2500 -63.75 -0.25 1.5Y 0.7200 -2.50 1.3950 1.1850 2*3Y 0.00 0.00
1Y 1.3925 -1.50 14205 14336 1.3850 1.9200 1.2225 1.9200 1.2200 -69.75 0.75 2y 0.6300 -2.00 1.3750 1.1850 2*5Y -3.00 -0.50
1.5Y 1.3575 -2.25 1.3920 1.4084 1.3468 1.9675 1.1350 2.0250 1.1350 -69.25 0.75 3y 0.6300 -2.00 14100 0.0450 3*4Y -1.00 0.00
2y 1.3275 -2.75 1.3645 1.3849 13115 20175 1.0700 2.1150 1.0700 -70.00 0.75 4y 0.6200 -2.00 1.4600 0.0350 3*5Y -3.00 -0.50
3y 1.3225 -2.75 1.3575 1.3824 1.2967 2.0775 1.0150 2.2225 1.0150 7175 0.25 5Y 0.6000 -2.50 1.5300 0.0150 4*5Y -2.00 -0.50
4y 1.3200 -2.75 1.3550 1.3824 1.2919 2.1250 0.9875 2.2950 0.9875 -64.00 0.00 7v 0.6750 -2.50 15750 0.0750 5*7Y 7.50 0.00
5Y 13175 -2.75 13510 1.3836 1.2883 2.1625 0.9775 2.3400 0.9775 -5475 -0.25 10Y 0.7900 -2.50 1.7800 0.2550 5*10Y 19.00 0.00
7v 1.3150 -2.50 1.3460 1.3828 1.2852 2.2050 0.9725 2.3950 0.9725
10Y 1.3375 -2.25 1.3685 1.4086 13131 2.2675 0.9925 2.4850 0.9925 u.S. TREASURY G= JAY 7|E F))
12Y 1.3350 -2.00 1.3635 1.4140 1.3248 2.3050 1.0125 2.5225 1.0125 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.3150 -2.00 1.3440 14019 1.3150 2.3250 0.9925 2.5400 0.9925 2y 1.6186 -0.0048 1.6234 1.6195 1.5874 29773 1.3841 29773 0.5500
20Y 1.1925 -2.00 1.2230 1.2933 1.2284 2.3400 0.9125 2.5600 0.9125 10Y 17818 0.0129 1.7689 1.7654 17448 3.2382 14607 3.2382 1.3600
6*9M -2.75 0.00 -2.45 -2.56 -3.89 7.25 -9.00 12.50 -9.00 U.S. TREASURY - KTB (32 ¥ 7|1F H
9*12M -2.75 0.00 -2.40 -2.14 -3.03 5.25 -7.00 10.50 -7.00 Tenor Lv. Y| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
1*2Y -6.50 -1.25 -5.60 -4.88 -7.35 14.00 -15.50 23.00 -15.50 2y 22.36 3.22 19.14 16.95 12.74 103.03 7.02 103.03 -105.50
2*3Y -0.50 0.00 -0.70 -0.25 -1.48 7.25 -5.50 13.25 -5.50 10Y 14.68 429 10.39 10.04 448 98.82 -5.81 98.82 -24.46
2*4Y -0.75 0.00 -0.95 -0.25 -1.97 13.00 -8.25 21.75 -8.25
2*5Y -1.00 0.00 -1.35 013 -2.33 18.00 -10.00 27.25 -10.00 | SPRD T2 HH| T-1 T-2 T-3 1Y Max | 1Y Min | 3Y Max | 3Y Min
3*4Y -0.25 0.00 -0.25 0.00 -0.48 6.00 -3.25 9.25 -3.25 IRS 2*10Y 1.00 0.50 0.50 0.00 -0.25 29.00 -9.50 52.75 -9.50
3*5Y -0.50 0.00 -0.65 0.12 -0.85 11.00 -5.25 18.00 -5.25 KTB 2*10Y| 24.00 0.70 23.30 21.50 24.00 55.50 410 68.70 410
4*5Y -0.25 0.00 -0.40 0.13 -0.36 5.00 -2.25 9.00 -2.25 UST 2*10Y| 1632 177 14.55 14.59 15.74 34.56 -23.40 151.00 -23.40
5*7Y -0.25 0.25 -0.50 -0.09 -0.30 5.25 -1.75 1250 -1.75
5410V | 200 050 1.75 250 248 1225 050 2675 050
7*10Y 2.25 0.25 2.25 2.59 2.79 7.50 175 14.25 175 IRS
10*12Y -0.25 0.25 -0.50 0.54 1.17 4.00 -1.00 6.75 -1.00 06M  |44.75/45 COE
10*15Y -2.25 0.25 -2.45 -0.68 0.19 6.75 -3.25 10.75 -3.25 09M Tenor
10*20Y -14.50 0.25 -14.55 -11.54 -847 9.75 -16.00 15.25 -16.00 01y [395
15Y [355/36/36.25
o2y [325/33 69m -03
Tenor Lv. Hyd| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 2*7y -1.75 / -2
1Y 1384 -2.40 1410 1.420 1355 1918 1.136 1.935 1.136 04y 510y 37.5
1.5Y 1.400 -3.10 1.437 1.468 1.391 2012 1122 2.113 1122 05Y  [3125/315
2y 1.395 -3.70 1.441 1.481 1390 2.062 1.089 2.230 1.089 07Y SPRD
3y 1387 -3.80 1.440 1.492 1.385 2127 0.092 2315 0.092 10Y |325/3275
4y 1470 -3.80 1522 1584 1472 2.244 1.127 2.502 1.127 12Y
5Y 1.480 -4.00 1532 1.594 1470 2.370 1.122 2.602 1122 15Y
7Y 1.566 -3.40 1613 1.690 1.559 2492 1.163 2728 1.163 20Y
10Y 1.635 -3.00 1678 1753 1.598 2,585 1.170 2.815 1.170 1.5y CCS 73
20Y 1.600 -2.10 1.631 1.663 1551 2.565 0.705 2792 0.705 CRs  |1.5%2y CCS -10
™ el Lv. | A jn |
91d CD 1.53 0.00 KTB 110.46 0.10 110.36 110.50 110.35 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cAaL | 129 4.00 [ B | 13087 0.31 130.57 | 131.12 | 130.50 EEEE] 734 -15 88 93 88 51 86 121
2 o 22,005 92 | -9310 31,315 31,385 27,980 14,995 22,305 35,735
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 0.85 0.90 1.03 1.36 2.99 12.25 -9.65 12.25 -17.75 IO 22|, 2EQS HIEV|TEHOE AststH 22| o2 op.
1.5Y -4.25 0.85 -4.50 -5.99 -4.46 4.05 -10.60 4.05 -19.10
e LIS R R A
X / . ; ] . ) . . - o = N L s
4y -15.00 1.05 -16.74 -20.12 -18.06 -4.50 -27.00 -1.45 -30.35 CD 2 2 H2 ZA2 2Tl hIRXIS 29
5Y -16.25 1.25 -18.06 -21.07 -18.22 -3.20 -28.50 -2.25 -28.50
7v -25.10 0.90 2672 30.74 2740 7.85 -38.35 750 -3835 CRs, @ 72t N2 2| 8=t
10Y -29.75 0.75 -30.95 -34.42 -28.48 -7.50 -40.70 -7.50 -40.70
20Y -40.75 0.10 -40.76 -37.00 -32.27 52.25 -48.45 52.25 -48.50




