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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 0.9150 0.75 0.9075 09313 1.0328 19125 0.9025 19125 0.9025 -74,00 0.50 1Y vo900 2.00 1.3900 -1.4500 1%2Y -19Aoo 2.00
oM 0.8600 1.25 0.8500 0.8788 0.9848 1.8950 0.8425 19125 0.8425 -83.00 1.75 1.5Y -0.0150 3.50 1.3150 1.1450 2*3Y 0.50 0.00
1Y 0.8300 1.50 0.8180 0.8440 0.9487 1.8800 0.7975 1.9200 0.7975 -91.00 1.50 2y -0.1000 4.00 1.2450 1.1000 2*5Y 2.00 1.00
1.5Y 0.8150 175 0.8070 0.8346 0.9397 1.8650 0.7800 2.0250 0.7800 -90.50 1.75 3y -0.0950 4.00 1.2150 -0.5650 3*4Y -0.50 0.50
2y 0.8100 2.50 0.7985 0.8293 0.9348 1.8425 0.7725 2.1150 0.7725 -9275 2.25 4y -0.1000 4.50 1.2000 -0.4750 3*5Y 1.50 1.00
3y 0.8100 225 0.8040 0.8456 0.9453 1.8125 0.7850 2.2225 0.7850 -92.00 2.25 5Y -0.0800 5.00 1.1950 -0.4100 4*5Y 2.00 0.50
4y 0.8275 225 0.8240 0.8706 0.9710 1.8000 0.8025 2.2950 0.8025 -81.00 2.00 7Y 0.0400 5.00 1.2650 -0.3100 5*7Y 12.00 0.00
5Y 0.8400 2.75 0.8390 0.8880 0.9846 17975 0.8125 2.3400 0.8125 -72.25 2.25 10Y 0.1750 5.00 1.4150 -0.1250 5*10Y 25.50 0.00
7v 0.8500 3.00 0.8475 0.8986 0.9873 1.8100 0.8200 2.3950 0.8200
10Y 0.8975 275 0.8975 0.9474 1.0278 1.8600 0.8700 2.4850 0.8700 U.S. TREASURY (eH= HYY 7= YH))
12Y 0.9075 275 0.9075 0.9528 1.0103 1.8850 0.8775 2.5225 0.8775 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 0.9075 2.75 0.9075 0.9328 0.9681 1.9000 0.8525 2.5400 0.8525 2y 0.1834 0.0097 0.1737 0.1737 0.1573 2.7020 0.1290 29773 0.1290
20Y 0.7475 2.75 0.7425 0.7748 0.8170 1.8700 0.6975 2.5600 0.6975 10Y 0.7006 0.0399 0.6607 0.6607 0.6728 2.8073 0.5685 3.2382 0.5685
6*9M -5.50 0.50 -5.75 -5.25 -4.79 0.25 -12.50 12.50 -12.50 U.S. TREASURY - KTB (= 9L 7|E MYl
9*12M -3.00 0.25 -3.20 -3.48 -3.62 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 -2.00 1.00 -1.95 -1.48 -1.38 7.50 -15.50 23.00 -15.50 2y -63.66 -1.03 -62.63 -63.33 -67.47 96.20 -85.69 103.03 -85.69
2*3Y 0.00 -0.25 0.55 1.64 1.04 4.00 -5.50 13.25 -5.50 10Y -63.64 149 -65.13 -67.93 -66.82 87.03 -97.33 98.82 -97.33
2*4Y 175 -0.25 2.55 414 3.61 10.50 -8.25 21.75 -8.25
2*5Y 3.00 025 4.05 5.88 4.98 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 175 0.00 2.00 2.50 2.57 6.50 -3.25 8.50 -3.25 IRS 2*10Y | 875 0.25 8.50 9.75 10.75 19.75 -9.50 4250 -9.50
3*5Y 3.00 0.50 3.50 424 3.94 11.00 -5.25 14.00 -5.25 KTB 2*10Y| 51.70 0.50 51.20 53.30 50.90 61.40 410 68.70 410
4*5Y 1.25 0.50 1.50 1.74 137 5.25 -2.25 6.25 -2.25 UST 2*10Y| 5172 3.02 48.70 4870 51.55 67.49 -23.40 135.50 -23.40
5*7Y 1.00 0.25 0.85 1.06 0.26 175 -1.75 10.50 -1.75
5410V | 575 0.00 5.85 594 432 7.00 050 2225 0.0
7*10Y 475 -0.25 5.00 4.88 4.06 5.75 1.50 1275 1.50 IRS
10*12Y 1.00 0.00 1.00 0.54 -1.75 275 -9.50 5.50 -9.50 06M oDD
10*15Y 1.00 0.00 1.00 -1.46 -5.98 425 -18.00 8.00 -18.00 09M Tenor
10*20Y -15.00 0.00 -15.50 -17.26 -21.08 3.25 -35.00 11.25 -35.00 01y
1.5Y
02y [8075 612m -85
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3Y Max | 3Y Min 03y 4*5y 1
1Y 0.671 -0.90 0.684 0.731 0.888 1918 0.671 1.935 0.671 04y [7875
1.5Y 0.764 0.10 0.771 0.816 0.946 1.932 0.763 2113 0.763 05y  [79.25
2y 0.820 2.00 0.819 0.877 0.990 1.944 0.800 2.230 0.800 07Y SPRD
3y 0.842 3.00 0.843 0.911 0.981 1.835 0.022 2315 0.022 10Y
4y 1.000 3.30 0.994 1.074 1.173 1.905 0.967 2,502 0.967 12Y
5Y 1.082 3.20 1.083 1.162 1.227 1.910 1.050 2,602 1.050 15Y
7Y 1.200 2.90 1.200 1.287 1349 2.028 1.163 2728 1.163 20Y
10Y 1337 2.50 1338 1.431 1.468 2.047 1.170 2815 1.170
20Y 1.460 0.30 1.469 1.547 1.558 2.106 0.705 2792 0.705 @
™ el Lv. | A jn |
P&EEDEW 1.02 0.00 ﬁ% 112.10 -0.13 112.24 112.32 112.10 TODAY KRX CCP U T-1 T-2 T-3 T-4 T-5 T-6
[ cAaL | 071 0.00 | LKTB | 134.15 -0.25 134.41 13479 | 134.07 Hepsg 1234 65 58 94 119 85 57 90
2 9 | 60,835 ¢ | 42,290 18,545 23,363 42,466 27,108 15,977 23,528
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max | 1Y Mm 3Y Max | 3Y Min 3
1Y 15.90 2.40 13.44 11.35 6.02 15.90 -5.30 15.90 -17.75 =0 22| S0 =0lo| 34 ilXHA'I S 1OHAQF 747t0| Oy =38t QUM E FEdte 7120 0| YO 2 LI stz o3 2
1.5Y 5.10 1.65 3.60 1.86 -0.62 5.10 -10.20 5.10 -19.10 SESIQYUB|Z AET AT LA O 2 AAZE A X2IH 2K 22| MR AL,
2y -1.00 0.50 -2.07 -4.74 -5.53 175 -12.95 175 -25.15
3Y 320 05 386 656 360 | 10030 1645 | 10030 | -1950 IRs. ' CH2 20| QT, 0K HE F2I7t 23 S0f 45BN 20| OHHS LIELH & T2 4%, 0l HHAFE @
4y -17.25 -1.05 -17.00 -20.37 -20.19 -6.25 -33.50 -3.20 -33.50 S So| ZAIN ZA| S Dt oSS0 UM Z HHL Bas Hol
5Y -24.20 -0.45 -24.38 -27.37 -24.25 -7.95 -33.30 -2.25 -33.30 TEYTAMNe elle BxE TIes N —=the meE e a
7v -35.00 0.10 -35.25 -38.87 -36.19 -15.90 -45.35 -7.50 -45.35
10y -43.95 0.25 -44.05 -4841 -44.00 -12.20 5545 -7.50 -55.45 CRS. M 72t 45 0t
20Y -71.25 245 -72.61 -77.24 -74.07 52.25 -93.00 52.25 -93.00




