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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 1.0100 -0.75 1.0075 1.0168 1.2062 19125 0.9350 19125 0.9350 -122,00 -16.00 1Y -0A2950 -17.00 1.3900 -1.4500 12y 550 450
oM 0.9625 -1.00 0.9600 0.9841 1.1679 19125 0.9050 19125 0.9050 -118.25 -13.00 1.5Y -0.2650 -14.50 1.3150 1.1000 2*3Y 3.50 0.00
1Y 0.9250 -1.00 0.9210 0.9588 1.1377 1.9200 0.8750 1.9200 0.8750 -115.25 -10.50 2y -0.2400 -12.50 1.2450 1.1000 2*5Y 3.50 0.50
1.5Y 09175 -1.50 0.9195 0.9671 1.1239 1.9300 0.8650 2.0250 0.8650 -113.25 -10.00 3y -0.2050 -12.50 1.2400 -0.5650 3%4Y 0.00 0.00
2y 0.9125 -2.00 0.9210 0.9774 11117 1.9350 0.8950 2.1150 0.8950 -115.50 -9.00 4y -0.2050 -12.50 1.2150 -0.4750 3*5Y 0.00 0.50
3y 0.9275 -2.50 0.9450 0.9996 1.1121 1.9375 0.9200 2.2225 0.9200 -116.00 -7.00 5Y -0.2050 -12.00 1.2150 -0.4100 4*5Y 0.00 0.50
ay 0.9500 -3.50 0.9755 1.0386 1.1292 1.9500 0.9050 2.2950 0.9050 -106.00 -6.75 7Y -0.1050 -12.00 1.2800 -0.3100 5+7Y 10.00 0.00
5Y 0.9550 -5.00 0.9920 1.0561 1.1362 1.9600 0.8875 2.3400 0.8875 -91.50 -6.00 10Y 0.0750 -12.00 1.4700 -0.1250 5*10Y 28.00 0.00
7Y 0.9550 525 0.9945 1.0571 1.1362 1.9875 0.8775 2.3950 0.8775
10Y 0.9900 -6.00 1.0380 1.0981 1.1698 2.0525 0.8925 24850 0.8925 U.S. TREASURY (33 FAY 71F A )
12Y 0.9825 -4.75 1.0205 1.0585 1.1555 2.0825 0.8775 2.5225 0.8775 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 0.9350 450 0.9710 0.9965 1.1168 2.0875 0.8525 2.5400 0.8525 2y 0.21 % 0.0035 0.21 51 0.2432 0.2201 2.8407 0.2101 2.9773 0.2101
20Y 0.8000 450 0.8360 0.8489 0.9950 2.0825 0.6975 2.5600 0.6975 10Y 0.6236 -0.1301 0.7537 0.7674 0.7292 3.0637 0.5685 3.2382 0.5685
6*9M 475 -0.25 475 -3.26 -3.83 3.50 -12.50 12.50 -12.50 U.S. TREASURY - KTB CEEEEEEEEE
9*12M -3.75 0.00 -3.90 -2.54 -3.03 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 -1.25 -1.00 0.00 1.86 -2.60 7.50 -15.50 23.00 -15.50 2y 7434 0.65 -74.99 -71.68 -72.19 96.20 -85.69 103.03 -85.69
273Y 1.50 -0.50 240 223 0.04 4.00 -5.50 13.25 -5.50 10Y -79.64 -8.81 -70.83 -70.76 -72.58 91.58 -97.33 98.82 -97.33
2*4Y 375 -1.50 545 6.13 175 10.50 -8.25 2175 -8.25
2*5Y 4.25 -3.00 7.10 7.88 245 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 2.25 -1.00 3.05 3.90 1.70 6.50 -3.25 8.50 -3.25 IRS 2*10Y | 775 -4.00 11.75 13.50 13.25 19.75 -9.50 4250 -9.50
3*5Y 275 -2.50 470 5.65 240 11.00 -5.25 14.00 -5.25 KTB 2*10Y| 45.80 -3.90 49.70 51.50 51.30 59.20 4.10 68.70 4.10
4*5Y 0.50 -1.50 1.65 1.75 0.70 525 225 6.25 -2.25 UST 210Y|  40.50 -13.36 53.86 5242 50.91 67.49 -23.40 135.50 -23.40
5*7Y 0.00 -0.25 0.25 0.10 0.00 3.25 175 10.50 175
5410 | 350 -1.00 460 4.20 336 10.00 050 2225 050
7*10Y 3.50 -0.75 435 410 3.35 7.25 1.50 12.75 150 IRS
10*12Y 075 1.25 -1.75 -3.96 142 3.00 -9.50 5.50 -9.50 06M DD
10*15Y -5.50 1.50 -6.70 -10.16 -5.30 450 -18.00 8.00 -18.00 09M  [965 Tenor
10%20Y -19.00 1.50 -20.20 -24.93 1747 3.50 -35.00 11.25 -35.00 01y |92
1.5Y
o2y 34y 272
Tenor Lv. HUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03Y [925/9325/92
1Y 0.866 1.00 0.848 0.929 1.096 1918 0.828 1.935 0.828 04y |9
1.5Y 0.930 -0.20 0.930 0.991 1.128 1.938 0.921 2113 0.921 05Y  [96/975
2y 0.962 -0.30 0.956 1.041 1.149 1.950 0.942 2.230 0.942 07Y SPRD
3y 0.990 -1.00 0.990 1.066 1.131 1.947 0.022 2315 0.022 10Y
ay 1.132 -2.50 1.145 1273 1.286 2.037 1.070 2502 1.070 12y
5Y 1.192 -2.80 1.206 1.309 1320 2.050 1.110 2.602 1.110 15Y
7Y 1.301 -3.50 1322 1430 1436 2.140 1.163 2728 1.163 20Y
10y 1.420 -4.20 1451 1.552 1.526 2210 1.170 2.815 1.170
20Y 1.547 -1.50 1.552 1.643 1578 2.167 0.705 2792 0.705 @
™ el Lv. | A jn |
91d CD 1.10 0.00 KTB 111.67 0.06 111.66 111.75 111.62 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
| cAL | 073 -1.00 | kTB | 133.14 0.50 132.90 | 13343 | 132.81 Hepsg 78 38 40 26 48 72 78 123
EEH 27,060 o< | 15838 11,222 10,555 14,844 21,655 26,594 33,563
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max | 1Y Mm 3Y Max | 3Y Min 3
1Y 5.90 -2.00 7.32 3.02 417 12.25 -7.50 12.25 -17.75 20K 22| M2 MEARLS MY 0| 22| 812 So| Ysto = 2|7t sjat ZUTH 7120| Q20| AHME Oj4M| 7t TS| K| B
1.5Y =125 -1.30 -1.03 -2.43 -0.45 4.70 -10.20 4.70 -19.10 M ZMZ &S opE M pzE 2o 22| shet
2y 495 -1.70 352 -6.39 -3.68 1.75 -12.95 1.75 -25.15
por s e Doen s | e Dme
5Y -23.70 -2.20 2142 -25.28 -18.36 -3.20 -33.30 -2.25 -33.30
7v -34.60 175 3273 37.25 -30.03 7.85 4535 750 4535 CRS. T 712t ot=f. otz
10y -43.00 -1.80 4132 -45.36 -35.65 -7.50 5545 -7.50 -55.45
20Y -74.70 -3.00 -71.56 -79.45 -58.26 52.25 -93.00 52.25 -93.00




