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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 0.7525 -4.25 0.8570 0.9065 1.0085 1.9050 0.7525 19125 0.7525 -70,50 2.00 1Y vozoo -2.50 1.3900 -1.4500 1%2Y -15Aoo 0.00
oM 0.7300 -4.00 0.8135 0.8549 0.9616 1.8925 0.7300 19125 0.7300 -79.00 175 1.5Y -0.0600 -2.50 13150 1.1600 2*3Y 0.00 0.00
1Y 0.7250 -450 0.7940 0.8231 0.9267 1.8800 0.7250 1.9200 0.7250 -86.75 175 2y -0.1300 -2.50 1.2450 1.0900 2*5Y 0.00 -1.00
1.5Y 0.7300 -4.25 0.7865 0.8139 0.9200 1.8650 0.7300 2.0250 0.7300 -90.00 0.75 3y -0.1300 -2.50 1.2150 -0.5650 3*aY -0.50 0.00
2y 0.7375 -4.25 0.7855 0.8094 0.9178 1.8425 0.7375 2.1150 0.7375 -92.50 0.75 4y -0.1350 -2.50 1.2000 -0.4750 3*5Y 0.00 -1.00
3y 0.7700 -3.25 0.7970 0.8239 0.9308 1.8125 0.7700 2.2225 0.7700 -94.50 -0.50 5Y -0.1300 -3.50 1.1950 -0.4100 4*5Y 0.50 -1.00
4y 0.7900 -3.25 0.8150 0.8464 0.9583 1.8000 0.7900 2.2950 0.7900 -83.00 0.25 7v -0.0100 -3.50 1.2650 -0.3100 5*7Y 12.00 0.00
5Y 0.8150 -3.00 0.8305 0.8624 0.9737 17975 0.8125 2.3400 0.8125 -73.50 1.25 10Y 0.1250 -3.50 14150 -0.1250 5*10Y 25.50 0.00
7v 0.8200 -3.75 0.8390 0.8731 0.9773 1.8100 0.8200 2.3950 0.8200
10Y 0.8600 -475 0.8860 09216 1.0189 1.8600 0.8600 2.4850 0.8600 U.S. TREASURY (3t2 Y 7|= MYH|)
12Y 0.8725 -4.50 0.8965 0.9283 1.0014 1.8850 0.8725 2.5225 0.8725 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 0.8725 -450 0.8965 09143 0.9602 1.9000 0.8525 2.5400 0.8525 2y 0.1603 0.0041 0.1562 0.1835 0.1834 2.7020 0.1290 29773 0.1290
20Y 0.7100 -4.75 0.7360 0.7535 0.8073 1.8700 0.6975 2.5600 0.6975 10Y 0.6591 -0.0358 0.6949 0.6867 0.7006 2.7856 0.5685 3.2382 0.5685
6*9M -2.25 0.25 -4.35 -5.16 -4.69 0.25 -12.50 12.50 -12.50 U.S. TREASURY - KTB (32 ¥ 7|1F H
9*12M -0.50 -0.50 -1.95 -3.18 -3.49 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 0.25 -0.85 -1.38 -0.89 7.50 -15.50 23.00 -15.50 2y -58.67 3.21 -61.88 -63.65 -63.66 96.20 -85.69 103.03 -85.69
2*3Y 3.25 1.00 1.15 145 1.30 4.00 -5.50 13.25 -5.50 10Y -70.59 -5.08 -65.51 -64.43 -63.64 78.71 -97.33 98.82 -97.33
2*4Y 5.25 1.00 2.95 3.70 4.05 10.50 -8.25 21.75 -8.25
2*5Y 7.75 1.25 450 5.30 5.58 14.50 -10.00 27.25 -10.00 Lv. Y| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 2.00 0.00 1.80 2.25 2.75 6.50 -3.25 8.50 -3.25 IRS 2*10Y | 12.25 -0.50 12.75 8.00 8.75 19.75 -9.50 42.50 -9.50
3*5Y 450 0.25 3.35 3.85 428 11.00 -5.25 14.00 -5.25 KTB 2*10Y| 61.80 430 57.50 51.10 51.70 61.80 410 68.70 410
4*5Y 2.50 0.25 1.55 1.60 1.54 5.25 -2.25 6.25 -2.25 UST 2*10Y| 49.88 -3.99 53.87 50.32 51.72 67.49 -23.40 135.50 -23.40
5*7Y 0.50 -0.75 0.85 1.08 0.36 175 -1.75 10.50 -1.75
5410V | 450 175 5.5 593 453 7.00 050 2225 0.0
7*10Y 4.00 -1.00 470 4.85 417 5.75 1.50 12.75 1.50 IRS
10*12Y 1.25 0.25 1.05 0.66 -1.75 2.75 -9.50 5.50 -9.50 06M oDD
10*15Y 1.25 0.25 1.05 -0.74 -5.88 425 -18.00 8.00 -18.00 09M [75.25 Tenor
10*20Y -15.00 0.00 -15.00 -16.81 -21.16 3.25 -35.00 11.25 -35.00 01y [735
1.5Y
BOND 02y [775 5*10y 5.25
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y [79
1Y 0.593 -2.50 0.646 0.705 0.862 1918 0.593 1.935 0.593 04Y
1.5Y 0.693 -3.20 0.742 0.791 0.925 1.932 0.693 2113 0.693 05Y
2y 0.747 -2.80 0.792 0.849 0.972 1.944 0.747 2.230 0.747 07Y SPRD
3y 0.809 -0.80 0.826 0.882 0.982 1.835 0.022 2315 0.022 10Y
4y 0.987 -0.80 0.991 1.045 1.163 1.905 0.967 2.502 0.967 12Y
5Y 1.090 0.50 1.078 1.133 1.220 1.910 1.050 2.602 1.050 15Y
7v 1217 1.00 1.198 1.257 1.343 2.028 1.163 2.728 1.163 20Y
10Y 1.365 1.50 1.339 1.400 1.466 2.047 1.170 2.815 1.170 3y crs -13
20Y 1487 2.20 1.463 1518 1.560 2.106 0.705 2792 0.705 CRs  |1*3y crs -15
PEEE‘ Lv. Y| Lv. Y| Al o |
91d CD 0.81 0.00 KTB 112.15 0.03 112.14 112.24 112.07 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 049 1.00 | LkTB | 133.82 -0.14 133.96 | 13436 | 133.60 Hepsg 149 U 50 99 78 123 58 94 119
2 9 | 58,547 9|2 | 32491 26,056 35,210 60,835 18,545 23,363 42,466
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 13.20 -2.00 14.76 11.78 6.49 16.00 -5.30 16.00 -17.75 IR 22| M KHAZE Q200 XtAMSNM (|72 3EH UM S D=0t & CHS 0| US IR Q& HELD 3% =
1.5Y 370 -1.05 447 231 -049 535 -10.20 535 -19.10 JtAMO A AA 20| AN RO10Z X 2a|7t Asopzt
2y -0.95 -1.45 -0.69 -3.95 -5.41 175 -12.95 175 -25.15
60 [ aas | irss | et | moar | oo aas0 |z | 3380 RS, #3292 71232 1% Zx10f ©71 3207} siena, 3 A 31 72 Foh= 45
5Y -27.50 -3.50 -24.75 -27.06 -24.66 -7.95 -33.30 -2.25 -33.30 N
7Y -39.70 -4.75 -35.94 -38.37 -36.59 -15.90 -45.35 -7.50 -45.35 CRS. 1HE2 Heleh LMX| 72t 25 &5, 0ty
10Y -50.50 -6.25 -45.30 -47.87 -44.73 -12.25 -55.45 -7.50 -55.45
20Y -77.70 -6.95 7272 -76.44 -75.22 52.25 -93.00 52.25 -93.00




