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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 1.0200 0.00 1.0255 1.0708 1.2641 19125 0.9350 19125 0.9350 -149,50 17.00 1Y -05300 17.00 1.3900 -1.4500 1%2Y 16Aoo -6.00
oM 0.9900 0.00 0.9940 1.0305 1.2284 19125 0.9050 19125 0.9050 -141.75 13.25 1.5Y -0.4300 14.00 13150 1.1000 2*3Y 11.00 0.50
1Y 0.9650 0.00 0.9685 0.9971 1.2028 1.9200 0.8750 1.9200 0.8750 -137.50 9.50 2y -0.3700 11.00 1.2800 1.1000 2*5Y 9.50 2.50
1.5Y 0.9875 0.75 0.9820 0.9934 1.1863 1.9300 0.8650 2.0250 0.8650 -129.50 10.00 3y -0.2600 11.50 1.2700 -0.5650 3*4Y -1.00 1.50
2y 1.0050 1.50 0.9910 0.9970 1.1710 1.9350 0.8950 2.1150 0.8950 -134.75 10.75 4y -0.2700 13.00 1.2800 -0.4750 3*5Y -1.50 2.00
3y 1.0350 1.50 1.0170 1.0066 1.1681 1.9375 0.9200 2.2225 0.9200 -137.00 10.75 5Y -0.2750 13.50 1.3250 -0.4100 4*5Y -0.50 0.50
4y 1.0775 225 1.0495 1.0393 1.1812 1.9575 0.9050 2.2950 0.9050 -127.25 10.50 7v -0.1750 13.50 1.3900 -0.3100 5*7Y 10.00 0.00
5Y 1.0950 2.75 1.0615 1.0543 1.1857 1.9850 0.8875 2.3400 0.8875 -110.00 10.00 10Y 0.0400 13.50 1.5800 -0.1250 5*10Y 31.50 0.00
7v 1.0975 3.00 1.0600 1.0515 1.1855 20175 0.8775 2.3950 0.8775
10Y 1.1400 3.50 1.0990 1.0851 1.2166 2.0800 0.8925 2.4850 0.8925 U.S. TREASURY (3t2 Y 7|= MYH|)
12Y 1.1000 3.50 1.0555 1.0331 1.2074 2.1100 0.8775 2.5225 0.8775 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.0475 3.50 0.9995 0.9655 1.1726 2.1125 0.8525 2.5400 0.8525 2y 0.2170 -0.0164 0.2334 0.2101 0.2455 29773 0.2101 29773 0.2101
20Y 0.9075 3.50 0.8555 0.8070 1.0565 2.1200 0.6975 2.5600 0.6975 10Y 0.5932 -0.0156 0.6088 05817 0.6774 3.2382 0.5685 3.2382 0.5685
6*9M -3.00 0.00 -3.15 -4.03 -3.57 3.50 -12.50 12.50 -12.50 U.S. TREASURY - KTB (32 ¥ 7|1F H
9*12M -2.50 0.00 -2.55 -3.34 -2.57 6.25 -7.50 10.50 -7.50 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 4.00 1.50 2.25 -0.01 -3.18 7.50 -15.50 23.00 -15.50 2y -81.30 -1.64 -79.66 -84.99 -82.15 103.03 -85.69 103.03 -85.69
2*3Y 3.00 0.00 2.60 0.96 -0.29 4.00 -5.50 13.25 -5.50 10Y -92.68 -1.56 -91.12 -97.33 -87.46 98.82 -97.33 98.82 -97.33
2*4Y 7.25 0.75 5.85 423 1.02 10.50 -8.25 21.75 -8.25
2*5Y 9.00 1.25 7.05 5.73 147 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 425 0.75 3.25 3.26 1.31 6.50 -3.25 8.50 -3.25 IRS 2*10Y | 13.50 2.00 11.50 11.00 10.50 19.50 -9.50 42.50 -9.50
3*5Y 6.00 1.25 445 476 1.76 11.00 -5.25 14.00 -5.25 KTB 2*10Y|  49.00 0.00 49.00 49.50 48.50 59.20 410 68.70 410
4*5Y 1.75 0.50 1.20 1.50 0.45 5.25 -2.25 6.25 -2.25 UST 2*10Y| 3762 0.08 37.54 37.16 43.19 67.49 -23.40 135.50 -23.40
5*7Y 0.25 0.25 -0.15 -0.28 -0.03 3.25 -1.75 10.50 -1.75
5410V | 450 075 375 309 3.09 10.00 050 2225 050
7*10Y 425 0.50 3.90 3.36 3.1 7.25 1.50 12.75 1.50 IRS
10*12Y -4.00 0.00 -4.35 -5.20 -0.92 3.00 -9.50 5.50 -9.50 06M oDD
10*15Y -9.25 0.00 -9.95 -11.96 -4.40 450 -18.00 8.00 -18.00 09M i
10*20Y -23.25 0.00 -24.35 -27.81 -16.01 4.00 -35.00 11.25 -35.00 01y
15Y  [99.5
BOND 02y [25/01 2*5y 9
Tenor Lv. Hyd| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 3/45
1Y 0.954 0.00 0.987 0.989 1.162 1918 0.878 1.935 0.878 04Y
1.5Y 1.035 0.00 1.040 1.021 1.186 1.938 0.930 2113 0.930 o5y [7.75
2y 1.030 0.00 1.055 1.071 1.207 1.950 0.972 2.230 0.972 07Y SPRD
3y 1.057 0.00 1.076 1.038 1.186 1.962 0.022 2315 0.022 10y |12
4y 1.257 0.00 1.282 1277 1.331 2.055 1.070 2.502 1.070 12Y
5Y 1.300 0.00 1311 1.295 1.359 2.082 1.110 2.602 1.110 15Y
7v 1.408 0.00 1426 1422 1477 2.176 1.163 2.728 1.163 20Y
10Y 1.520 0.00 1.543 1.528 1.557 2.250 1.170 2.815 1.170 2y CCR -38
20Y 1.635 0.00 1.653 1.595 1.595 2.185 0.705 2792 0.705 BRS
PEEEW Lv. Y| Lv. Y| Al o |
91d CD 1.10 0.00 KTB 111.35 -0.04 111.41 111.46 111.32 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 073 0.00 | kTB | 13147 -0.35 131.81 132,13 [ 13130 Hepsg 24 2 70 7 70 44 106 101
2 9 | 16,415 A2 | -sa487 24,902 19,116 19,440 18,570 29,252 22,123
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 1.10 0.00 -1.89 0.85 411 12.25 -7.50 12.25 -17.75 IO 22| M2 AHAIRO| ZHZ SLAHX| DL ©|20 ZAIME IJEMQ OIS F ST 5HE YA AE 23 HEHO| |
1.5Y -4.75 0.75 -5.78 -2.79 0.03 470 -10.20 470 -19.10 oteioz xRN 2 22| AL
2y -2.50 1.50 -6.38 -7.44 -3.59 175 -12.95 175 -25.15
3Y -2.20 1.50 -5.88 -3.12 -1.75 100.30 -16.45 100.30 -19.50 o sl Aol o = oy
4y -17.95 2.25 -23.23 -23.74 -1493 -4.50 -33.50 -3.20 -33.50 IRS. 190 7Zh0[ 23l LHBIX| T2H0| HT9 +918 FH0| AT 1=
5Y -20.50 2.75 -24.95 -24.11 -17.38 -3.20 -33.30 -2.25 -33.30
7v -31.05 3.00 -36.60 37.01 -29.13 7.85 4535 750 4535 CRs. T T2t &5 Ot
10Y -38.00 3.50 -44.38 -44.33 -34.03 -7.50 -55.45 -7.50 -55.45
20Y -72.75 3.50 -79.75 -78.85 -53.85 52.25 -93.00 52.25 -93.00




