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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 1.2350 -2.00 1.2450 1.2924 1.3791 1.9125 1.2075 1.9125 1.2075 = 1 3,00 -23.00 1Y -0A0400 -25.00 1.3950 -0.0400 1+2Y 650 9.50
9M 1.1600 -1.75 1.1670 1.2385 1.3405 1.9125 1.1375 1.9125 1.1375 -107.75 -18.25 1.5Y -0.0300 -20.50 1.3500 1.1000 2*3Y 2.50 0.50
1Y 1.0900 -2.00 1.0995 1.1954 13144 1.9200 1.0725 1.9200 1.0725 -99.50 -14.00 2Y 0.0250 -15.50 1.3200 1.1000 2*5Y 6.00 2.50
1.5Y 1.0475 -225 1.0565 1.1571 1.2873 1.9300 1.0225 2.0250 1.0225 -95.50 -16.00 3Y 0.0500 -15.00 1.3200 0.0450 3*4Y 2.00 1.00
2Y 1.0200 -1.50 1.0165 1.1188 1.2596 1.9675 0.9675 2.1150 0.9675 -93.50 -15.75 4y 0.0700 -14.00 1.3300 0.0350 3*5Y 3.50 2.00
3Y 1.0050 1.00 0.9805 1.0940 1.2493 2.0100 0.9200 22225 0.9200 -92.50 -16.25 5Y 0.0850 -13.00 1.3750 0.0150 4*5Y 1.50 1.00
4y 1.0050 1.75 0.9730 1.0884 1.2531 2.0475 0.9050 2.2950 0.9050 -83.50 -17.75 7Y 0.1650 -14.50 1.4400 0.0750 5*7Y 8.00 -1.50
5Y 1.0100 3.25 0.9650 1.0819 1.2526 2.0800 0.8875 2.3400 0.8875 -78.50 -18.75 10Y 0.2400 -14.50 1.6300 0.2400 5*10Y 15.50 -1.50
7Y 1.0000 3.25 0.9565 1.0771 1.2540 21175 0.8775 2.3950 0.8775
10Y 1.0250 4.25 0.9770 1.1038 1.2847 2.1850 0.8925 2.4850 0.8925 U.S. TREASURY (eH= HYY 7= YH))
12Y 0.9300 -3.50 0.9505 1.1059 1.2951 22125 0.8775 2.5225 0.8775 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 0.8650 -7.50 0.9165 1.0833 1.2761 2.2150 0.8525 2.5400 0.8525 2Y 0.4730 -0.0604 0.5334 0.5382 0.3967 29773 0.3967 29773 0.3967
20Y 0.7100 -7.25 0.7635 0.9634 1.1770 2.2175 0.6975 2.5600 0.6975 10Y 0.7939 -0.0780 0.8719 0.8093 0.5685 3.2382 0.5685 3.2382 0.5685
6*9M -7.50 0.25 -7.80 -5.39 -3.86 5.00 -12.50 12.50 -12.50 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -7.00 -0.25 -6.75 -4.31 -2.61 6.25 -7.50 10.50 -7.50 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2yY -7.00 0.50 -8.30 -7.66 -5.48 8.50 -15.50 23.00 -15.50 2y -58.20 -4.54 -53.66 -54.38 -63.83 103.03 -63.83 103.03 -82.20
2*3Y -1.50 2.50 -3.60 -2.48 -1.03 475 -5.50 13.25 -5.50 10Y -58.21 -8.90 -49.31 -55.07 -69.15 98.82 -69.15 98.82 -69.15
2*4Y -1.50 3.25 -4.35 -3.04 -0.65 8.00 -8.25 21.75 -8.25
2*5Y -1.00 475 -5.15 -3.69 -0.70 11.25 -10.00 27.25 -10.00 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 0.00 0.75 -0.75 -0.56 0.38 3.75 -3.25 8.50 -3.25 IRS 2*10Y 0.50 5.75 -5.25 -5.75 -7.50 2175 -9.50 42.50 -9.50
3*5Y 0.50 2.25 -1.55 -1.21 0.33 7.00 -5.25 14.00 -5.25 KTB 2*10Y| 32.10 2.60 29.50 27.80 22.50 36.70 410 68.70 410
4*5Y 0.50 1.50 -0.80 -0.65 -0.05 3.25 -2.25 6.25 -2.25 UST 2*10Y|  32.09 -1.76 33.85 27.11 17.18 36.53 -23.40 135.50 -23.40
5*7Y -1.00 0.00 -0.85 -0.47 0.15 3.75 -1.75 10.50 -1.75
5410V | 150 1.00 1.20 219 321 1050 050 2225 0.0
7*10Y 2.50 1.00 2.05 2.66 3.06 7.25 1.50 12.75 1.50 IRS
10*12Y -9.50 -1.75 -2.65 0.21 1.04 3.25 -9.50 5.50 -9.50 06M oDD
10*15Y -16.00 -11.75 -6.05 -2.05 -0.86 450 -16.00 8.25 -16.00 09M [17.5 Tenor
10*20Y -31.50 -11.50 -21.35 -14.04 -10.77 4.00 -31.50 11.25 -31.50 01Y [10/85
1.5Y
BOND 02y [45/425 2*6y -4.5
Tenor Lv. HH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y [125/175 4*8y -1
1Y 1.040 -0.60 1.050 1.143 1.264 1918 1.040 1.935 1.040 04Y 10*12y -2.5
1.5Y 1.052 -0.30 1.055 1.143 1.281 1972 1.042 2113 1.042 05Y 3*10y 0.5
2y 1.055 -1.50 1.062 1.144 1.285 2.000 1.035 2.230 1.035 07Y SPRD
3Y 1.050 -2.50 0.861 1.050 1.204 2012 0.022 2315 0.022 10y [1.75
4y 1.155 -1.50 1.140 1215 1.368 2122 1.070 2.502 1.070 12Y
5Y 1.165 -1.50 1.164 1.248 1.391 2.170 1.110 2.602 1.110 15Y
7Y 1.298 -0.80 1.286 1361 1.509 2271 1.163 2.728 1.163 20Y
10Y 1.376 1.10 1.346 1426 1.571 2342 1.170 2.815 1.170 3y 12
20Y 1427 1.70 1.389 1.466 1.592 2.290 0.705 2.792 0.705 CRS
3y 12
PEEE‘ Lv. Y| Lv. HdH| Al prul |
91d CD 1.39 -1.00 KTB 111.51 0.09 111.35 111.51 111.31 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 124 0.00 | LkTB | 13378 -0.08 133.38 | 13396 | 133.21 Hepsg 170 A 41 129 130 134 166 148 141
2 9 | 48617 A | 5412 43,205 36,059 36,621 75,587 70,576 54,842
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 5.00 -1.40 491 5.25 5.00 12.25 -9.65 12.25 -17.75 IR 22|, SR Lol 7|F=22| Bl 7|CH7t TH |2 ZME X|X|SHs 7H2 M HEO| XZot 31 0|4 S0| &7| L7t &2
1.5Y -0.45 -1.95 0.13 137 0.64 4.05 -10.60 4.05 -19.10 HClS J1s) 2Ok 22| S2t0] AZE |2 22|= WX 010 O|AF &7 17 2E|= ASSIH 292 ML JpEEHE
2Y -3.50 0.00 -4.59 -2.55 -2.55 1.75 -12.95 175 -25.15
- 7 e e RS URHOR 1 Bes UE B 21 FUE U0 $018 301 BN SEAE U AmslzY
5Y -15.50 475 -19.86 -16.65 -13.84 -3.20 -28.50 -2.25 -28.50
7v -29.80 205 3293 2841 2548 7.85 -38.35 750 -3835 CRs. ® 712t ot=t. ot
10Y -35.10 3.15 -36.92 -32.26 -28.68 -7.50 -40.70 -7.50 -40.70
20Y -71.70 -8.95 -62.59 -50.24 -41.50 52.25 -71.70 52.25 -71.70




