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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 *1°'HI
6M 1.0000 0.25 0.9960 1.0129 1.2278 19125 0.9350 19125 0.9350 -97,50 0.50 1Y -0A0650 0.50 1.3900 -1.4500 1%2Y -550 0.00
oM 0.9500 0.00 0.9490 0.9808 1.1909 19125 0.9050 19125 0.9050 -100.25 1.25 1.5Y -0.0950 0.50 13150 1.1000 2*3Y 2.50 1.00
1Y 0.9100 0.00 0.9120 0.9554 1.1618 1.9200 0.8750 1.9200 0.8750 -103.00 175 2y -0.1200 0.50 1.2450 1.1000 2*5Y 1.00 1.00
1.5Y 0.9075 -0.75 0.9240 0.9631 1.1476 1.9300 0.8650 2.0250 0.8650 -103.25 2.75 3y -0.0950 1.50 1.2400 -0.5650 3*4Y -1.50 0.00
2y 0.9100 -1.25 0.9365 09776 1.1348 1.9350 0.8950 2.1150 0.8950 -108.00 2.75 4y -0.1100 1.50 1.2150 -0.4750 3*5Y -1.50 0.00
3y 0.9375 -1.25 0.9695 1.0014 1.1343 1.9375 0.9200 2.2225 0.9200 -110.00 2.50 5Y -0.1100 1.50 1.2500 -0.4100 4*5Y 0.00 0.00
4y 0.9700 -1.25 1.0150 1.0443 1.1503 1.9525 0.9050 2.2950 0.9050 -100.50 2.00 7v -0.0100 1.50 13150 -0.3100 5*7Y 10.00 0.00
5Y 0.9900 -1.00 1.0390 1.0643 1.1567 19775 0.8875 2.3400 0.8875 -87.25 175 10Y 0.1700 1.50 1.5050 -0.1250 5*10Y 28.00 0.00
7v 0.9950 -0.50 1.0445 1.0648 1.1566 2.0100 0.8775 2.3950 0.8775
10Y 1.0425 -0.25 1.0955 1.1053 1.1894 2.0775 0.8925 2.4850 0.8925 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.0225 -0.25 1.0660 1.0565 1.1766 2.1075 0.8775 2.5225 0.8775 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 0.9725 -0.25 1.0155 0.9879 1.1393 2.1100 0.8525 2.5400 0.8525 2y 0.2201 0.0000 0.2201 0.2560 0.2680 2.8622 0.2101 29773 0.2101
20Y 0.8375 -0.25 0.8770 0.8345 1.0198 2.1100 0.6975 2.5600 0.6975 10Y 0.7292 0.0000 0.7292 0.7699 0.7154 3.1140 0.5685 3.2382 0.5685
6*9M -5.00 -0.25 -4.70 -3.21 -3.69 3.50 -12.50 12.50 -12.50 U.S. TREASURY - KTB (32 ¥ 7|1F H
9*12M -4.00 0.00 -3.70 -2.54 -2.91 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 0.00 -1.25 2.45 2.23 -2.69 7.50 -15.50 23.00 -15.50 2y -72.19 1 -73.19 -72.10 -73.50 96.20 -85.69 103.03 -85.69
2*3Y 2.75 0.00 3.30 2.38 -0.05 4.00 -5.50 13.25 -5.50 10Y -72.58 -1.10 -71.48 7431 -86.46 91.58 -97.33 98.82 -97.33
2*4Y 6.00 0.00 7.85 6.66 1.55 10.50 -8.25 21.75 -8.25
2*5Y 8.00 0.25 10.25 8.66 2.18 14.50 -10.00 27.25 -10.00 Lv. HYH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
3*4Y 3.25 0.00 455 429 1.60 6.50 -3.25 8.50 -3.25 IRS 2*10Y | 13.25 1.00 12.25 15.75 19.75 19.75 -9.50 42.50 -9.50
3*5Y 5.25 0.25 6.95 6.29 2.23 11.00 -5.25 14.00 -5.25 KTB 2*10Y| 51.30 2.10 49.20 53.60 57.70 59.20 410 68.70 410
4*5Y 2.00 0.25 2.40 2.00 0.64 5.25 -2.25 6.25 -2.25 UST 2*10Y| 5091 0.00 50.91 51.39 4474 67.49 -23.40 135.50 -23.40
5*7Y 0.50 0.50 0.55 0.05 0.00 3.25 -1.75 10.50 -1.75
5410V | 525 075 5.65 4.10 3.28 10.00 050 2225 050
7*10Y 475 0.25 5.10 4.05 3.28 7.25 1.50 12.75 1.50 IRS
10*12Y -2.00 0.00 -2.95 -4.88 -1.28 3.00 -9.50 5.50 -9.50 06M oDD
10*15Y -7.00 0.00 -8.00 -11.74 -5.01 450 -18.00 8.00 -18.00 09M i
10*20Y -20.50 0.00 -21.85 -27.08 -16.97 3.50 -35.00 11.25 -35.00 01y [905
1.5Y
BOND 02y |91 9*12m -04
Tenor Lv. HH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y |93 1*2y 0.25
1Y 0.838 1.00 0.844 0937 1.121 1918 0.828 1.935 0.828 04Y 3*4y 03
1.5Y 0.921 -1.30 0.956 0.996 1.152 1.938 0.921 2113 0.921 05Y [98.25
2y 0.942 -1.00 0.976 1.048 1.172 1.950 0.942 2.230 0.942 07Y SPRD
3y 0.970 -2.20 1.017 1.073 1.153 1.947 0.022 2315 0.022 10Y
4y 1.131 -1.60 1.191 1.281 1.304 2.050 1.070 2.502 1.070 12Y
5Y 1.192 -1.00 1.255 1311 1337 2.070 1.110 2.602 1.110 15Y
7v 1315 0.00 1374 1435 1454 2.158 1.163 2.728 1.163 20Y
10Y 1455 1.10 1.509 1.557 1.540 2.230 1.170 2.815 1.170
20Y 1.537 -0.80 1.597 1.637 1.586 2172 0.705 2792 0.705 BRS
PEEEW Lv. Y| Lv. Y| Al o |
91d CD 1.10 0.00 KTB 111.68 0.06 111.65 111.73 111.61 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
| cAL | 073 1.00 | LkTB | 132,68 -0.07 132.90 | 13315 | 132.60 Hepsg 48 -24 72 78 123 73 72 70
EREN 14,844 A& | -6811 21,655 26,594 33,563 18,835 16,415 24,902
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 7.20 -1.00 6.82 1.80 411 12.25 -7.50 12.25 -17.75 IR 22| M KHAHE HE7 | 2 RESIY US| ASISIHA A2 O|0{ZX|TH LIS YUAES O 10HE 7172t 2
1.5Y -1.35 0.55 -3.20 -3.24 -0.40 4.70 -10.20 4.70 -19.10 gl AL 7SR MEE QL 132 3XQ FEO| I 10E S QES AL
2y -3.20 -0.25 -3.95 -6.99 -3.68 175 -12.95 175 -25.15
3Y -3.25 0.95 -4.73 -7.15 -1.90 100.30 -16.45 100.30 -19.50 IRS. 14 77kS HQlohT MUIHOZ SEshe B&S WOl [} 9ot 0|250| H2 RS THop BE0|2F AT A|ZHOAlL
4y -16.10 0.35 -17.56 -23.69 -15.41 -4.50 -33.50 -3.20 -33.50 HoT SO, 9 HSo| ZaA| SOHES U HS0| DK LRI Do17t SIS 2|0 RS Ho| DS UES U D
5Y -20.20 0.00 -21.64 -24.69 -18.01 -3.20 -33.30 -2.25 -33.30 $TT o= == 8= °< —A=edE e = ET s
7v -32.00 -0.50 -3297 -37.00 -29.69 -7.85 -45.35 -7.50 -45.35
10y -41.25 135 -4131 -45.14 -35.09 -7.50 5545 -7.50 -55.45 CRS. M 72t 45 0t
20Y -69.95 0.55 -71.96 -80.27 -56.62 52.25 -93.00 52.25 -93.00




