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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 1.4325 0.25 1.4410 1.4599 14535 1.9125 1.3575 1.9125 1.2875 -58,50 -4.25 1Y 07800 -2.50 1.4550 0.3900 1+2Y -1050 0.50
oM 1.3975 1.50 1.3925 1.4201 1.4247 1.9125 1.2925 1.9125 1.2500 -62.00 -5.50 1.5Y 0.7250 -3.00 1.3950 1.1850 2*3Y 3.50 1.50
1Y 1.3650 1.75 1.3590 1.3941 14018 1.9200 1.2225 1.9200 1.2200 -65.00 -4.50 2Y 0.6750 -2.00 1.3750 1.1800 2*5Y 11.00 1.50
1.5Y 1.3450 2.50 1.3220 1.3630 1.3749 1.9675 1.1350 2.0250 1.1350 -60.50 -2.50 3Y 0.7100 -0.50 1.3800 0.0450 3*4Y 3.00 0.00
2y 1.3250 2.50 1.2895 1.3321 1.3477 2.0175 1.0700 2.1150 1.0700 -57.75 -2.25 4y 0.7400 -0.50 1.4000 0.0350 3*5Y 7.50 0.00
3y 1.3150 2.00 1.2775 1.3265 1.3438 2.0775 1.0150 22225 1.0150 -53.00 -2.25 5Y 0.7850 -0.50 1.4550 0.0150 4*5Y 450 0.00
4y 13175 175 1.2815 1.3336 1.3469 2.1250 0.9875 2.2950 0.9875 -45.75 -2.25 7Y 0.8600 -0.50 1.5350 0.0750 5*7Y 7.50 0.00
5Y 1.3150 1.75 1.2810 1.3354 1.3485 2.1625 0.9775 2.3400 0.9775 -39.75 -2.00 10Y 0.9550 -0.50 1.7800 0.2550 5*10Y 17.00 0.00
7Y 13175 1.75 1.2855 1.3390 1.3500 2.1975 0.9725 2.3950 0.9725
10Y 13525 1.50 1.3210 1.3735 1.3805 2.2675 0.9925 2.4850 0.9925 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.3700 1.50 1.3365 1.3896 1.3915 2.3050 1.0125 2.5225 1.0125 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.3500 1.50 1.3195 1.3725 1.3784 2.3150 0.9925 2.5400 0.9925 2Y 1.5806 0.0362 1.5444 1.5365 1.5326 29773 1.3841 29773 0.5500
20Y 1.2550 1.75 1.2240 1.2771 1.2813 2.3150 0.9125 2.5600 0.9125 10Y 1.8739 0.0508 1.8231 1.8100 1.7891 3.2382 1.4607 3.2382 1.3600
6*9M -3.50 1.25 -4.85 -3.98 -2.88 6.75 -9.00 12.50 -9.00 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -3.25 0.25 -3.35 -2.60 -2.29 475 -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 -4.00 0.75 -6.95 -6.20 -5.41 13.50 -15.50 23.00 -15.50 2y 21.56 1.82 19.74 23.65 24.16 103.03 7.02 103.03 -104.00
2*3Y -1.00 -0.50 -1.20 -0.56 -0.39 6.50 -5.50 13.25 -5.50 10Y 23.89 478 19.11 25.30 2291 98.82 -5.81 98.82 -24.46
2*4Y -0.75 -0.75 -0.80 0.15 -0.08 11.25 -8.25 2175 -8.25
2*5Y -1.00 -0.75 -0.85 0.33 0.08 14.50 -10.00 27.25 -10.00 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 0.25 -0.25 0.40 0.71 0.31 475 -3.25 9.00 -3.25 IRS 2*10Y 2.75 -1.00 3.75 1.25 2.50 26.25 -9.50 46.00 -9.50
3*5Y 0.00 -0.25 0.35 0.89 0.47 8.50 -5.25 16.00 -5.25 KTB 2*10Y| 27.00 -1.50 28.50 25.70 26.90 48.30 410 68.70 410
4*5Y -0.25 0.00 -0.05 0.18 0.16 3.75 -2.25 725 -2.25 UST 2*10Y| 29.33 146 27.87 27.35 25.65 34.56 -23.40 147.00 -23.40
5*7Y 0.25 0.00 0.45 0.36 0.15 475 -1.75 10.75 -1.75
5410V | 375 -0.25 400 381 320 1225 050 24.00 050
7*10Y 3.50 -0.25 3.55 3.45 3.05 7.50 1.75 13.25 175 IRS
10*12Y 1.75 0.00 1.55 1.61 1.10 4.00 -1.00 6.75 -1.00 06M  [42.75 DD
10*15Y -0.25 0.00 -0.15 -0.10 -0.21 5.50 -3.25 9.50 -3.25 09M  [39.5 Tenor
10*20Y -9.75 0.25 -9.70 -9.64 -9.92 6.50 -16.00 13.00 -16.00 01y
1.5Y
BOND 02y |31 9*12m -3.25
Tenor Lv. HMUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 7*15y 3
1Y 1316 0.50 1318 1.363 1.381 1918 1.136 1.935 1.136 04Y
1.5Y 1.339 1.10 1.325 1378 1415 2.012 1.122 2.113 1.122 05Y
2y 1.365 1.80 1.327 1375 1.420 2.055 1.089 2.230 1.089 07Y SPRD
3y 1.366 3.10 1315 1.208 1372 2.085 0.092 2315 0.092 10Y
4y 1.459 2.70 1412 1457 1516 2227 1.127 2.502 1.127 12Y
5Y 1.465 2.50 1411 1454 1.521 2.282 1.122 2.602 1.122 15Y
7v 1.590 1.60 1.546 1.577 1.627 2377 1.163 2.728 1.163 20Y
10Y 1.635 0.30 1.602 1.629 1.683 2.470 1.170 2.815 1.170
20Y 1.640 -1.70 1.630 1.628 1.647 2.430 0.705 2792 0.705 BRS
PEEE‘ Lv. Y| Fﬁ @ Lv. Y| Al prul |
91d CD 1.46 0.00 KTB 110.52 -0.10 110.74 110.78 110.50 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ calL | 125 -4.00 | kB | 13041 -0.14 131.05 131.31 130.41 EEEES 83 -53 136 127 138 69 19 19
2 9 | 45,485 A | -9,255 54,740 50,221 43,733 22,737 4314 4314
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 490 1.25 410 3.13 2.08 12.25 -9.65 12.25 -17.75 IOK 22|, 5 2|AT0| TAS HEN & 23| AL 304 0|4 HY| 22| Bjat
1.5Y 0.60 1.40 -0.34 -1.50 -3.99 4.05 -10.60 4.05 -19.10
2y -4.00 0.70 -3.71 -4.27 -7.23 -0.25 -12.95 -0.25 -25.15 RS, CH7| 77t ZAO= HICIASH B2 RO H 77 23| A4,
3Y -5.10 -1.10 -3.73 11.85 -2.83 100.30 -16.45 100.30 -19.50 HUIE AT SEQ0] HESHX|OH A2 CD 28| Sh2tof mat LobN e o] 37| 5|S8 LpEpLt
4y -14.15 -0.95 -13.01 -12.34 -16.87 -4.50 -27.00 -3.20 -30.35 "
2l e MEAA 24 X QX E el Ft
5Y -15.00 -0.75 -13.02 -11.90 -17.24 -3.20 -28.50 -2.25 -28.50
7Y -27.25 0.15 -26.03 -23.85 -27.75 -7.85 -38.35 -7.50 -38.35
10y -28.25 1.20 -28.08 -25.58 -30.24 -7.50 -40.70 -7.50 -40.70 CRS, ® 2t 22| 58
20Y -38.50 3.45 -40.64 -35.13 -36.57 52.25 -48.45 52.25 -48.50




