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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 1.4675 -0.50 1.4690 1.4675 1.4549 1.9125 1.3575 1.9125 1.2875 -57,75 1.25 1Y 0A8300 1.50 1.4550 0.3900 1+2Y -14Aoo 0.00
oM 1.4300 0.25 1.4320 1.4360 1.4205 1.9125 1.2925 1.9125 1.2500 -63.00 1.00 1.5Y 0.7500 1.50 1.3950 1.1850 2*3Y -1.50 0.00
1Y 14075 0.25 1.4095 14110 1.3934 1.9200 1.2225 1.9200 1.2200 -66.25 0.75 2Y 0.6900 1.50 1.3750 1.1900 2*5Y -5.00 0.00
1.5Y 1.3800 0.50 1.3840 1.3849 1.3607 1.9675 1.1350 2.0250 1.1350 -67.75 0.75 3Y 0.6750 1.50 1.4100 0.0450 3*4Y -1.50 0.00
2y 1.3525 0.75 1.3575 1.3579 1.3308 2.0175 1.0700 2.1150 1.0700 -70.50 0.50 4y 0.6600 1.50 1.4600 0.0350 3*5Y -3.50 0.00
3y 1.3525 0.75 1.3570 1.3539 1.3224 2.0775 1.0150 22225 1.0150 -73.00 0.00 5Y 0.6400 1.50 1.5300 0.0150 4*5Y -2.00 0.00
4y 1.3650 1.00 1.3660 1.3551 1.3218 2.1250 0.9875 2.2950 0.9875 -64.25 0.00 7Y 0.7350 2.00 1.5750 0.0750 5*7Y 9.50 0.50
5Y 1.3700 1.50 1.3690 1.3541 1.3213 2.1625 0.9775 2.3400 0.9775 -59.50 0.00 10Y 0.8150 2.00 1.7800 0.2550 5*10Y 17.50 0.50
7Y 1.3775 2.00 1.3705 1.3519 1.3195 2.2050 0.9725 2.3950 0.9725
10Y 14100 2.00 1.4035 1.3790 1.3479 2.2675 0.9925 2.4850 0.9925 U.S. TREASURY (eh2 YUY 7|F M)
12Y 1.4300 225 1.4205 1.3841 1.3582 2.3050 1.0125 2.5225 1.0125 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.4150 225 1.4045 1.3651 1.3464 2.3250 0.9925 2.5400 0.9925 2Y 1.6288 -0.0020 1.6308 1.6306 1.6304 29773 1.3841 29773 0.5500
20Y 1.3250 2.25 1.3130 1.2553 1.2531 2.3400 0.9125 2.5600 0.9125 10Y 1.9232 0.0018 1.9214 1.8837 1.8776 3.2382 1.4607 3.2382 1.3600
6*9M -3.75 0.75 -3.70 -3.15 -3.44 6.75 -9.00 12.50 -9.00 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -2.25 0.00 -2.25 -2.50 -2.71 5.00 -7.00 10.50 -7.00 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -5.50 0.50 -5.20 -5.31 -6.26 14.00 -15.50 23.00 -15.50 2y 22.88 -0.7 23.58 23.56 23.04 103.03 7.02 103.03 -104.00
2*3Y 0.00 0.00 -0.05 -0.40 -0.84 7.00 -5.50 13.25 -5.50 10Y 26.82 -4.32 31.14 28.37 27.56 98.82 -5.81 98.82 -24.46
2*4Y 1.25 0.25 0.85 -0.28 -0.90 13.00 -8.25 21.75 -8.25
2*5Y 1.75 0.75 1.15 -0.37 -0.95 18.00 -10.00 27.25 -10.00 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 1.25 0.25 0.90 0.13 -0.06 6.00 -3.25 9.00 -3.25 IRS 2*10Y 5.75 1.25 450 4.00 4.00 29.00 -9.50 51.00 -9.50
3*5Y 1.75 0.75 1.20 0.03 -0.11 11.00 -5.25 17.50 -5.25 KTB 2*10Y| 25.50 4.00 21.50 20.50 20.20 55.50 410 68.70 410
4*5Y 0.50 0.50 0.30 -0.10 -0.05 5.00 -2.25 8.50 -2.25 UST 2*10Y| 29.44 0.38 29.06 25.31 24.72 34.56 -23.40 151.00 -23.40
5*7Y 0.75 0.50 0.15 -0.23 -0.18 5.25 -1.75 11.75 -1.75
5410V | 400 050 345 249 266 1225 050 2575 050
7*10Y 3.25 0.00 3.30 2.71 2.84 7.50 1.75 14.00 175 IRS 11y 415
10*12Y 2.00 0.25 1.70 0.51 1.03 4.00 -1.00 6.75 -1.00 06M oDD
10*15Y 0.50 0.25 0.10 -1.39 -0.15 6.25 -3.25 9.75 -3.25 09M i
10*20Y -8.50 0.25 -9.05 -12.38 -9.48 7.75 -16.00 13.00 -16.00 01Y  [405
15Y [37.75
BOND 02y 1*2y -5.5
Tenor Lv. HH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y [3475/35 7¥11y 4.25
1Y 1.384 0.20 1.379 1.388 1.371 1918 1.136 1.935 1.136 04y 3575
1.5Y 1.402 0.40 1.405 1416 1.405 2.012 1.122 2.113 1.122 05Y  [36.25
2y 1.400 0.50 1.402 1417 1.407 2.062 1.089 2.230 1.089 07Y SPRD
3y 1.380 2.00 0.973 1311 1.375 2.125 0.092 2315 0.092 10Y
4y 1.480 2.00 1473 1.497 1.496 2237 1.127 2.502 1.127 12Y
5Y 1.465 2.00 1.463 1.499 1.498 2.370 1.122 2.602 1.122 15y  [40.5
7v 1.598 3.10 1.578 1.595 1.597 2492 1.163 2.728 1.163 20Y
10Y 1.655 450 1.624 1.657 1.647 2.585 1.170 2.815 1.170
20Y 1.647 5.50 1.599 1.619 1.604 2.565 0.705 2792 0.705 BRS
PEEEW Lv. Y| Lv. Y| Al prul |
91d CD 1.53 0.00 KTB 110.43 -0.06 110.46 110.47 110.41 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 129 1.00 | kB | 130.31 -0.49 130.60 130.64 130.15 Hepeig 104 A 11 923 69 72 85 65 923
2 9 | 34,462 A | 7312 27,150 16,800 17,145 27,008 14,605 55,568
Tenor | Lv. | MMl | SMA | 20MA | 6OMA | 1VMax | 1VMin | 3YMax | 3VMin
1Y 2.35 0.05 3.05 2.29 2.23 12.25 -9.65 12.25 -17.75 j:l x| 22|, 7| AR ol gstoz M|t 22| 2E.
1.5Y -2.20 0.10 -2.08 -3.13 -4.41 4.05 -10.60 4.05 -19.10
2y -475 0.25 -4.45 -5.89 -7.64 -0.25 -12.95 -0.25 -25.15 RS, 7| K| Lolo| CfEE 27k 23] A, 7 AETY
oI L W o i | | am e i | aods TUHOE STEAN. Wi I LEALON £37120] B0l 240 371 72 32 45
5Y -9.50 -0.50 -9.36 -14.52 -17.72 -3.20 -28.50 -2.25 -28.50
7v 22,05 -1.10 -20.75 2431 27.73 7.85 -38.35 750 -3835 CRs, @ 712t 22| 43
10Y -24.50 -2.50 -22.03 -27.84 -29.87 -7.50 -40.70 -7.50 -40.70
20Y -32.20 -3.25 -28.56 -36.40 -35.11 52.25 -48.45 52.25 -48.50




