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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 0.9225 -0.25 0.9175 0.9609 1.0735 1.9125 0.9050 1.9125 0.9050 -84,50 1.25 1Y -omso 2.00 1.3900 -1.4500 1+2Y -6Aoo -2.00
9M 0.8650 0.25 0.8550 09126 1.0273 1.8950 0.8425 1.9125 0.8425 -87.75 -0.75 1.5Y -0.0500 1.00 1.3150 1.1000 2*3Y 0.50 0.50
1Y 0.8300 0.75 0.8145 0.8769 0.9912 1.8800 0.7975 1.9200 0.7975 -90.00 -2.25 2Y -0.0750 0.00 1.2450 1.1100 2*5Y 5.50 0.50
1.5Y 0.8275 1.75 0.8020 0.8700 0.9797 1.8700 0.7800 2.0250 0.7800 -90.75 -2.50 3Y -0.0700 0.50 1.2150 -0.5650 3*4Y 1.50 0.50
2Y 0.8250 225 0.7955 0.8669 0.9718 1.8425 0.7725 2.1150 0.7725 -91.25 -2.00 4y -0.0550 1.00 1.2000 -0.4750 3*5Y 5.00 0.00
3Y 0.8375 3.00 0.8070 0.8869 0.9796 1.8125 0.7850 22225 0.7850 -89.25 -275 5Y -0.0200 0.50 1.1950 -0.4100 4*5Y 3.50 -0.50
4y 0.8575 3.00 0.8280 09130 1.0027 1.8075 0.8075 2.2950 0.8075 -71.75 -3.00 7Y 0.1000 0.50 1.2650 -0.3100 5*7Y 12.00 0.00
5Y 0.8725 3.25 0.8410 0.9296 1.0143 1.8050 0.8200 2.3400 0.8200 -65.25 -3.00 10Y 0.2700 0.50 1.4150 -0.1250 5*10Y 29.00 0.00
7Y 0.8775 3.50 0.8500 0.9383 1.0158 1.8125 0.8325 2.3950 0.8325
10Y 0.9225 3.50 0.8960 0.9844 1.0541 1.8600 0.8775 2.4850 0.8775 U.S. TREASURY (eH= HYY 7= YH))
12Y 0.9300 3.50 0.9015 0.9868 1.0369 1.8850 0.8775 2.5225 0.8775 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 0.9300 3.50 0.8935 0.9533 0.9929 1.9000 0.8525 2.5400 0.8525 2Y 0.1732 0.0241 0.1491 0.1490 0.1609 2.7020 0.1290 29773 0.1290
20Y 0.7500 3.50 0.7190 0.8029 0.8487 1.8700 0.6975 2.5600 0.6975 10Y 0.7282 0.0822 0.6460 0.6202 0.6492 2.8556 0.5685 3.2382 0.5685
6*9M -5.75 0.50 -6.25 -4.83 -4.62 0.25 -12.50 12.50 -12.50 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -3.50 0.50 -4.05 -3.58 -3.61 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 -0.50 1.50 -1.90 -1.00 -1.93 7.50 -15.50 23.00 -15.50 2y -68.08 1.21 -69.29 -68.80 -67.61 96.20 -85.69 103.03 -85.69
2*3Y 1.25 0.75 1.15 2.00 0.78 4.00 -5.50 13.25 -5.50 10Y -66.68 6.42 -73.10 -77.18 -74.28 87.38 -97.33 98.82 -97.33
2*4Y 3.25 0.75 3.25 461 3.08 10.50 -8.25 21.75 -8.25
2*5Y 4.75 1.00 455 6.28 4.24 14.50 -10.00 27.25 -10.00 Lv. My T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 2.00 0.00 2.10 261 2.31 6.50 -3.25 8.50 -3.25 IRS 2*10Y 9.75 1.25 8.50 9.00 10.50 19.75 -9.50 42.50 -9.50
3*5Y 3.50 0.25 3.40 428 347 11.00 -5.25 14.00 -5.25 KTB 2*10Y| 54.10 0.60 53.50 55.50 55.50 61.40 410 68.70 410
4*5Y 1.50 0.25 1.30 1.66 1.16 5.25 -2.25 6.25 -2.25 UST 2*10Y| 5550 5.81 49.69 47.12 48.83 67.49 -23.40 135.50 -23.40
5*7Y 0.50 0.25 0.90 0.86 0.15 175 -1.75 10.50 -1.75
5410v_| 500 025 5.50 5.48 3.98 7.00 0.0 2225 0.0
7*10Y 450 0.00 460 461 3.83 5.75 1.50 12.75 1.50 IRS
10*12Y 0.75 0.00 0.55 0.24 -1.72 2.75 -9.50 5.50 -9.50 06M  [92.25 DD
10*15Y 0.75 0.00 -0.25 -3.11 -6.12 425 -18.00 8.00 -18.00 09M i
10*20Y -17.25 0.00 -17.70 -18.15 -20.54 3.25 -35.00 11.25 -35.00 01y
15Y [82.75
BOND 02y |82 8*12y 4.5
Tenor Lv. Hyd| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y |825 5*10y 5 / 5.25
1Y 0.691 -0.60 0.707 0.783 0.937 1918 0.691 1.935 0.691 04Y
1.5Y 0.782 0.20 0.790 0.864 0.987 1.932 0.780 2113 0.780 05Y
2y 0.854 1.20 0.846 0.925 1.026 1.944 0.837 2.230 0.837 07Y SPRD
3Y 0.885 1.50 0.872 0.963 1.016 1.846 0.022 2315 0.022 10y |91
4y 1.031 0.60 1.037 1.125 1.198 1.910 1.025 2.502 1.025 12Y
5Y 1.130 1.80 1.122 1.206 1.247 1.910 1.110 2.602 1.110 15Y
7v 1.251 1.70 1.249 1330 1.368 2.028 1.163 2.728 1.163 20Y
10Y 1.395 1.80 1.397 1470 1.480 2.047 1.170 2.815 1.170 4y CCR -04
20Y 1.506 2.10 1.505 1.580 1.559 2.106 0.705 2792 0.705 CRS
PEEEW Lv. Y| Lv. Y| Al prul |
91d CD 1.05 0.00 KTB 112.02 -0.05 112.08 112.08 112.00 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cAaL | 071 -3.00 | LkTB | 13355 -0.15 133.70 | 13370 | 13347 Hepsg 90 A 52 38 55 91 89 52 103
2 9 | 23,528 A< | 15075 8,453 14,626 24,380 28,681 10,100 39,412
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 13.90 135 10.77 9.41 5.38 13.90 -5.30 13.90 -17.75 I[N 2. FD10HS LEO| DUSHA FMHK| T I 7| FACZ ST 20| 22 A otmto|= 0|F IS A
1.5Y 4.55 1.55 1.16 0.59 -0.69 470 -10.20 470 -19.10 ABI0IA QM2 OMASIZHO 2 Z0| 5|0 20 22| AS
2y -2.90 1.05 -5.01 -5.85 -5.43 175 -12.95 175 -25.15
3Y -4.75 1.50 -6.50 -7.59 -3.64 100.30 -16.45 100.30 -19.50 o A AbA R HER O e wo o _ O BIDl S AFABHA|OF AOLIE AIXE Ao
Y — oY 5092 5123 958 o2t 3350 330 3350 Esélsl iiﬁ—f;gd;}o_gi 3bp¥ 25D, HIHER 2 Aol Yol WD &M SSUR|L 222 AIF +50 W2t RS
5Y -25.75 145 -28.14 -27.64 -23.28 -7.45 -33.30 -2.25 -33.30 Tleem= T mME
7Y -37.35 1.80 -39.90 -39.22 -35.24 -15.60 -45.35 -7.50 -45.35
10y -47.25 1.70 -50.12 -48.56 -42.57 -12.20 5545 -7.50 -55.45 CRS. M 72t 45 0t
20Y -75.60 140 -78.58 -77.71 -71.03 52.25 -93.00 52.25 -93.00




