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Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min Hdy| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 1.4250 -4.25 1.4380 1.4581 1.4546 1.9125 1.3575 1.9125 1.2875 -59,00 -0.50 1Y 0A8200 0.00 1.4550 0.3900 1+2Y -12Aoo 1.00
9M 14175 7.50 1.3840 14153 1.4251 1.9125 1.2925 1.9125 1.2500 -65.00 -2.25 1.5Y 0.7500 -0.50 1.3950 1.1850 2*3Y 4.00 0.50
1Y 1.4100 0.50 1.3740 1.3948 1.4043 1.9200 1.2225 1.9200 1.2200 -68.75 -2.25 2Y 0.7000 1.00 1.3750 1.1800 2*5Y 11.50 0.50
1.5Y 1.4000 1.75 1.3490 1.3643 1.3781 1.9675 1.1350 2.0250 1.1350 -65.50 -275 3Y 0.7400 1.50 1.3800 0.0450 3*aY 3.50 0.50
2Y 1.3875 3.25 1.3255 1.3341 13515 2.0175 1.0700 2.1150 1.0700 -63.50 -375 4y 0.7750 2.00 1.4000 0.0350 3*5Y 7.50 0.00
3Y 1.3950 425 1.3200 1.3290 1.3485 2.0775 1.0150 22225 1.0150 -60.00 -5.00 5Y 0.8150 1.50 1.4550 0.0150 4*5Y 4.00 -0.50
4y 1.4100 5.75 1.3245 1.3369 1.3520 2.1250 0.9875 2.2950 0.9875 -54.50 -5.75 7Y 0.8750 1.50 1.5350 0.0750 5*7Y 6.00 0.00
5Y 1.4150 6.50 1.3235 1.3388 1.3537 2.1625 0.9775 2.3400 0.9775 -48.50 -6.75 10Y 0.9700 1.50 1.7800 0.2550 5*10Y 15.50 0.00
7Y 1.4200 7.25 1.3255 1.3430 1.3553 2.1975 0.9725 2.3950 0.9725
10Y 1.4550 8.25 1.3580 1.3778 1.3860 2.2675 0.9925 2.4850 0.9925 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.4725 9.25 1.3735 1.3941 1.3969 2.3050 1.0125 2.5225 1.0125 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.4500 9.00 1.3530 1.3769 1.3834 2.3150 0.9925 2.5400 0.9925 2Y 1.5762 -0.0083 1.5845 1.5806 1.5444 29773 1.3841 29773 0.5500
20Y 1.3525 10.50 1.2530 1.2811 1.2855 2.3150 0.9125 2.5600 0.9125 10Y 1.8224 -0.0376 1.8600 1.8739 1.8231 3.2382 1.4607 3.2382 1.3600
6*9M -0.75 11.75 -5.40 -4.29 -2.95 6.75 -12.50 12.50 -12.50 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -0.75 -7.00 -1.00 -2.05 -2.09 6.25 -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 -2.25 2.75 -4.85 -6.06 -5.27 13.50 -15.50 23.00 -15.50 2y 16.12 -2.33 18.45 21.56 19.74 103.03 7.02 103.03 -104.00
2*3Y 0.75 1.00 -0.55 -0.51 -0.30 6.50 -5.50 13.25 -5.50 10Y 11.44 -6.06 17.50 23.89 19.11 98.82 -5.81 98.82 -24.46
2*4Y 2.25 2.50 -0.10 0.27 0.05 11.25 -8.25 21.75 -8.25
2*5Y 275 3.25 -0.20 046 021 14.50 -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 1.50 1.50 0.45 0.79 0.35 475 -3.25 9.00 -3.25 IRS 2*10Y 6.75 5.00 175 2.75 3.75 26.25 -9.50 46.00 -9.50
3*5Y 2.00 2.25 0.35 0.98 0.52 8.50 -5.25 16.00 -5.25 KTB 2*10Y| 29.30 0.80 28.50 27.00 28.50 48.30 410 68.70 410
4*5Y 0.50 0.75 -0.10 0.19 0.17 3.75 -2.25 725 -2.25 UST 2*10Y| 2462 -2.93 27.55 29.33 27.87 34.56 -23.40 147.00 -23.40
5*7Y 0.50 0.75 0.20 0.42 0.17 475 -1.75 10.75 -1.75
5410V | 400 1.75 345 390 323 12.25 050 24.00 050
7*10Y 3.50 1.00 3.25 3.48 3.07 7.50 1.75 13.25 1.75 IRS
10*12Y 1.75 1.00 1.55 1.64 1.09 4.00 -1.00 6.50 -1.00 06M oDD
10*15Y -0.50 0.75 -0.50 -0.09 -0.26 5.50 -3.25 9.25 -3.25 09M |41 Tenor
10*20Y -10.25 2.25 -10.50 -9.66 -10.05 6.50 -16.00 13.00 -16.00 01Y  |4075
15Y |40
02y [375/385 69m 125/ 1
Tenor Lv. HH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 2*5y 2.25
1Y 1.339 0.80 1.321 1359 1.383 1918 1.136 1.935 1.136 04Y
1.5Y 1.373 1.70 1.341 1374 1416 2012 1.122 2113 1.122 05Y
2y 1415 1.50 1.365 1376 1423 2.055 1.089 2.230 1.089 07y SPRD
3y 1417 0.20 1.363 1211 1.376 2.085 0.092 2315 0.092 10Y
4y 1.533 1.70 1.462 1.462 1.520 2.227 1.127 2.502 1.127 12Y
5Y 1.555 3.00 1.469 1.461 1.526 2.282 1.122 2.602 1.122 15Y
7v 1.678 3.00 1.598 1.586 1.633 2377 1.163 2.728 1.163 20Y
10Y 1.708 2.30 1.643 1.637 1.689 2.445 1.170 2.815 1.170
20Y 1.697 240 1.649 1.639 1.653 2.430 0.705 2792 0.705 CRS
™ el Lv. | A jn |
91d CD 1.46 0.00 KTB 110.26 -0.06 110.36 110.41 110.24 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 128 -1.00 | LKTB | 129.25 -0.43 129.86 | 129.95 | 129.19 Hefsg 146 2 7 139 83 136 127 138 69
2 9 | 65942 A | -7.703 73,645 45,485 54,740 50,221 43733 22,737
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max | 1Y Mm 3Y Max | 3Y Min 3
1Y 7.10 -0.30 534 3.58 217 12.25 -9.65 12.25 -17.75 IR 22|, UM E HL0| EXAZ| ASE|D 22| AL,
1.5Y 2.70 0.05 0.78 -0.94 -3.84 4.05 -10.60 4.05 -19.10
2Y -2.75 1.75 -3.99 -4.16 -7.19 -0.25 -12.95 -0.25 -25.15 RS, ® 717t 22| 25 0tz HE AE|ZY
3Y -2.20 4.05 -4.26 11.79 -2.74 100.30 -16.45 10030 -19.50
4y -12.30 4.05 -13.79 -12.50 -16.82 -4.50 -27.00 -3.20 -30.35
CRS, © 712t 32| &5
5Y -14.00 3.50 -14.55 -12.18 -17.24 -3.20 -28.50 -2.25 -28.50 '
7Y -25.80 425 -27.23 -24.33 -27.80 -7.85 -38.35 -7.50 -38.35
10Y -25.30 5.95 -28.54 -25.93 -30.28 -7.50 -40.70 -7.50 -40.70
20Y -34.45 8.10 -39.64 -35.81 -36.75 52.25 -48.45 52.25 -48.50




