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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 0.9825 -2.00 1.0015 1.0091 1.1648 19125 0.9350 19125 0.9350 -143,00 -0.75 1Y -05200 -2.50 1.3900 -1.4500 1%2Y 12Aoo -5.50
oM 0.9425 -2.00 0.9600 0.9685 1.1241 19125 0.9050 19125 0.9050 -136.50 -3.25 1.5Y -0.4600 -5.50 1.3150 1.1000 2*3Y 5.00 -1.00
1Y 0.9100 -1.75 0.9255 0.9356 1.0913 1.9200 0.8750 1.9200 0.8750 -130.00 -475 2y -0.4000 -8.00 1.2450 1.1000 2*5Y 12.00 1.00
1.5Y 0.9050 -2.25 0.9250 0.9409 1.0782 1.9300 0.8650 2.0250 0.8650 -128.25 -6.50 3y -0.3500 -9.00 1.2300 -0.5650 3*4Y 450 1.50
2y 0.9000 -3.25 0.9255 0.9455 1.0672 1.9350 0.8950 2.1150 0.8950 -127.25 -5.00 4y -0.3050 -7.50 1.2050 -0.4750 3*5Y 7.00 2.00
3y 0.9325 -2.50 0.9485 0.9706 1.0698 1.9375 0.9200 2.2225 0.9200 -127.25 -450 5Y -0.2800 -7.00 1.2000 -0.4100 4*5Y 2.50 0.50
4y 0.9675 -2.50 0.9770 1.0039 1.0885 1.9500 0.9050 2.2950 0.9050 -115.75 -2.75 7v -0.1600 -5.00 1.2650 -0.3100 5*7Y 12.00 2.00
5Y 0.9925 -2.50 0.9950 1.0200 1.0969 1.9600 0.8875 2.3400 0.8875 -102.00 -2.50 10Y 0.0200 -5.00 1.4500 -0.1250 5*10Y 30.00 2.00
7v 0.9975 -2.25 0.9980 1.0221 1.0968 1.9875 0.8775 2.3950 0.8775
10Y 1.0400 -2.50 1.0410 1.0656 1.1319 2.0500 0.8925 2.4850 0.8925 U.S. TREASURY (3t2 Y 7|= MYH|)
12Y 1.0425 -2.50 1.0435 1.0431 1.1167 2.0800 0.8775 2.5225 0.8775 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.0025 -2.25 1.0005 0.9930 1.0753 2.0850 0.8525 2.5400 0.8525 2y 0.2245 -0.0087 0.2332 0.2173 0.2054 2.8272 0.2019 29773 0.2019
20Y 0.8600 -2.00 0.8560 0.8516 0.9469 2.0750 0.6975 2.5600 0.6975 10Y 0.6056 -0.0030 0.6086 0.6262 0.5699 3.0590 0.5685 3.2382 0.5685
6*9M -4.00 0.00 -4.15 -4.06 -4.08 3.25 -12.50 12.50 -12.50 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -3.25 0.25 -3.45 -3.29 -3.28 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 -1.00 -1.50 0.00 0.99 -2.42 7.50 -15.50 23.00 -15.50 2y -73.55 213 -75.68 -7897 -79.16 96.20 -85.69 103.03 -85.69
2*3Y 3.25 0.75 2.30 2,51 0.26 4.00 -5.50 13.25 -5.50 10Y -92.94 1.00 -93.94 -91.38 -88.51 91.58 -97.33 98.82 -97.33
2*4Y 6.75 0.75 5.15 5.84 2.13 10.50 -8.25 21.75 -8.25
2*5Y 9.25 0.75 6.95 745 2.98 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 3.50 0.00 2.85 3.33 1.87 6.50 -3.25 8.50 -3.25 IRS 2*10Y | 14.00 0.75 13.25 14.25 8.00 19.75 -9.50 42.50 -9.50
3*5Y 6.00 0.00 465 494 2.71 11.00 -5.25 14.00 -5.25 KTB 2*10Y| 57.50 1.70 55.80 53.30 45.80 59.20 410 68.70 410
4*5Y 2.50 0.00 1.80 1.61 0.84 5.25 -2.25 6.25 -2.25 UST 2*10Y| 38.11 0.57 37.54 40.89 36.45 67.49 -23.40 135.50 -23.40
5*7Y 0.50 0.25 0.30 0.21 -0.02 3.25 -1.75 10.50 -1.75
5410|475 0.00 460 456 3.50 1000 0.0 2225 0.0
7*10Y 425 -0.25 430 435 3.51 7.25 1.50 12.75 1.50 IRS
10*12Y 0.25 0.00 0.25 -2.25 -1.52 3.00 -9.50 5.50 -9.50 06M oDD
10*15Y -3.75 0.25 -4.05 -7.26 -5.66 450 -18.00 8.00 -18.00 09M i
10*20Y -18.00 0.50 -18.50 -21.40 -18.50 3.50 -35.00 11.25 -35.00 01y [9275
15Y [927/925
BOND 02y |93
Tenor Lv. HMUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y [%
1Y 0.795 -3.40 0.842 0.891 1.048 1918 0.795 1.935 0.795 04Y
1.5Y 0.899 -2.80 0.927 0.968 1.084 1.932 0.899 2113 0.899 05Y
2y 0.960 -3.00 0.987 1.001 1.109 1.944 0.942 2.230 0.942 07Y SPRD
3y 1.007 -2.00 1.025 1.033 1.095 1917 0.022 2315 0.022 107 [65
4y 1.180 -2.70 1.180 1.207 1.258 2.002 1.070 2.502 1.070 12Y
5Y 1.255 -3.70 1.254 1.262 1.295 2.002 1.110 2.602 1.110 15Y
7v 1.389 -2.30 1374 1.379 1413 2.086 1.163 2.728 1.163 20Y
10Y 1.535 -1.30 1.504 1.506 1.510 2.152 1.170 2.815 1.170 2Y -33
20Y 1.630 -0.50 1.607 1.608 1.569 2.116 0.705 2792 0.705 CRS  |3*4Y CRS 03
PEEEW Lv. Y| Lv. Y| Al o |
91d CD 1.10 0.00 KTB 111.58 0.10 111.47 111.58 111.44 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
| cAL | 073 -1.00 | kTB | 13184 0.18 131.56 | 131.84 | 131.20 Hepsg 75 20 55 62 63 36 78 78
2 9 | 19,066 A | 5249 13,817 14,737 19,121 9,913 17,420 27,060
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 11.50 1.65 8.31 445 429 12.25 -5.30 12.25 -17.75 IR 22| M2 KIHA|IRNS 2k} ZIFATO| A DA HAF2 A QT 7| ZHAFRIOHE 7|2 KA S 42 DA 237} X|2FHA
1.5Y 0.60 0.55 -0.16 -2.75 -0.61 4.70 -10.20 4.70 -19.10 A7)12 ZAo 2| AsslH 2k 22 Az,
2y -6.00 -0.25 -6.15 -5.52 -4.21 175 -12.95 175 -25.15
2 B T T A IRS. HI S(EHE)7F o] 0{Al FHeh7t BX| LSS RSFEIE A% SH2Bhe £917/%00 ©IIE BD HIIE Ae e o
4y -21.25 0.20 -20.34 -20.28 -16.92 -4.50 -33.50 -3.20 -33.50 I LRUIA HA| 08 ZAIK| SIS 0|oABI0| 0|21 A EAAFSO| HZ0| 27 LA Lom RS H 27t 3
5Y -26.25 1.20 -25.92 -24.15 -19.84 -3.20 -33.30 -2.25 -33.30 o At EAl T aE Ae TS A E e == =eF = = Te
7v -39.15 0.05 -37.58 -35.72 -31.67 -7.85 -45.35 -7.50 -45.35 =
10Y -49.50 -1.20 -46.30 -44.03 -37.80 -7.50 -55.45 -7.50 -55.45
20Y -77.00 -1.50 -75.10 -75.61 -62.24 52.25 -93.00 52.25 -93.00 CRS. ™ 712t &t2} ot




