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Tenor Lv. Yy 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 1.8850 -0.25 1.8875 1.8828 1.8705 1.9125 1.5225 2.1175 1.2875 -52,25 0.25 1Y 13450 0.00 1.6200 0.9950 1+2Y -16Aoo -0.50
9M 1.8800 -0.25 1.8840 1.8774 1.8613 1.9125 1.6225 2.1050 1.2500 -58.75 0.00 1.5Y 1.2550 -0.50 1.6600 1.2600 2*3Y -2.50 -0.50
1Y 1.8675 -0.25 1.8725 1.8659 1.8462 1.9200 1.7150 2.0925 1.2200 -63.50 -0.25 2Y 1.1850 -0.50 1.6950 1.2950 2*5Y -7.00 -1.00
1.5Y 1.8425 -0.50 1.8505 1.8424 1.8254 2.0250 1.7700 2.1125 1.1900 -62.75 -0.75 3Y 1.1600 -1.00 1.7550 1.1100 3*4Y -1.50 -0.50
2Y 1.8200 -0.25 1.8255 1.8135 1.7970 2.1150 1.7325 2.1350 1.1675 -62.75 -1.50 4y 1.1450 -1.50 1.8000 1.0850 3*5Y -4.50 -0.50
3Y 1.7875 -0.25 1.7905 1.7808 1.7678 22225 1.6975 22225 1.1550 -65.00 -2.00 5Y 1.1150 -1.50 1.8500 1.0400 4*5Y -3.00 0.00
4y 1.7725 0.00 1.7750 1.7688 1.7600 2.2950 1.6900 2.2950 1.1575 -59.50 -2.00 7Y 1.1600 -1.50 1.8950 1.0950 5*7Y 450 0.00
5Y 1.7650 0.50 1.7650 1.7623 1.7566 2.3400 1.6825 2.3450 1.1575 -49.00 -2.25 10Y 1.2950 -1.50 2.0500 1.2600 5*10Y 18.00 0.00
7Y 1.7550 0.50 1.7565 1.7620 1.7634 2.3950 1.7000 24525 1.1675
10Y 1.7850 0.75 1.7850 1.7989 1.8070 2.4850 1.7525 2.5950 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.8125 0.75 1.8125 1.8256 1.8326 2.5225 1.7750 2.6450 12150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.8200 0.75 1.8200 1.8349 1.8446 2.5400 1.7950 2.7050 1.2150 2Y 2.4668 0.0081 2.4587 2.4547 2.4793 29773 1.5681 29773 0.4100
20Y 1.8100 0.75 1.8110 1.8259 1.8192 2.5600 1.7500 2.8725 1.2150 10Y 2.6294 0.0081 26213 2.6087 2.6420 3.2382 2.3156 3.2382 1.3600
6*9M -0.50 0.00 -0.35 -0.54 -0.93 12.50 -2.25 12.50 -6.00 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -1.25 0.00 -1.15 -1.15 -1.50 10.50 -3.00 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1%2Y -475 0.00 -4.70 -5.24 -492 23.00 -6.75 23.00 -6.75 2y 63.18 0.31 62.87 61.77 63.73 103.03 -53.43 103.03 -160.00
2*3Y -3.25 0.00 -3.50 -3.28 -2.93 13.25 -4.25 13.25 -4.25 10Y 64.94 -0.19 65.13 62.37 65.50 98.82 -24.13 98.82 -63.50
2*4Y -475 0.25 -5.05 -4.48 -3.70 21.75 -5.25 23.50 -5.25
2*5Y -5.50 0.75 -6.05 -5.13 -4.04 27.25 -6.25 34.00 -6.25 Lv. My T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y -1.50 0.25 -1.55 -1.20 -0.77 8.50 -1.75 11.25 -1.75 IRS 2*10Y | -3.50 1.00 -4.50 -3.75 -4.25 42.50 -4.50 6275 -4.50
3*5Y 225 0.75 -2.55 -1.85 -1.11 14.00 -3.00 22.00 -3.00 KTB 2*10Y| 14.50 0.50 14.00 14.80 14.50 63.50 8.50 82.90 8.50
4*5Y -0.75 0.50 -1.00 -0.65 -0.34 6.00 -1.25 10.75 -1.25 UST 2*10Y| 1626 0.00 16.26 15.40 16.27 84.50 846 182.00 846
5*7Y -1.00 0.00 -0.85 -0.03 0.68 7.25 -1.00 14.75 -1.00
5410V | 200 025 2.00 366 5.04 1625 1.75 3075 1.75
7*10Y 3.00 0.25 2.85 3.69 437 9.50 2.75 16.75 2.75 IRS
10*12Y 2.75 0.00 2.75 2.68 2.55 450 2.00 7.75 -0.25 06M oDD
10*15Y 3.50 0.00 3.50 3.60 3.76 6.75 2.00 13.00 -0.75 09M  [88 Tenor
10*20Y 2.50 0.00 2.60 2.70 1.21 10.25 -1.50 28.25 -11.00 01Y [86.75
1.5Y
BOND 02y |82
Tenor Lv. HH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y [7875/79
1Y 1.829 0.30 1.826 1.834 1818 1.935 1.757 2.130 1.237 04Y
1.5Y 1.838 0.40 1.839 1.845 1.838 2113 1.809 2.145 1.232 05Y |76/765/7625
2y 1.835 0.50 1.837 1.840 1.832 2.230 1.797 2.230 1.225 07Y SPRD
3Y 1.790 -0.50 1.802 1.809 1.806 2315 1.777 2.315 1.200 10Y
4y 1.860 0.30 1.863 1.872 1.873 2.502 1.837 2.502 1.232 12Y
5Y 1.852 0.00 1.860 1.875 1.874 2.602 1.825 2.602 1217 15Y
7v 1.950 0.40 1.956 1.975 1.973 2.728 1913 2.728 1.270 20Y
10Y 1.980 1.00 1.979 1.995 1.985 2.815 1.923 2.815 1.355 1y CCS 345
20Y 2.027 0.00 2.033 2.057 2.027 2792 1.910 3.015 1430 cRs |3yccs 16
PEEE‘ Lv. Y| Lv. Y| Al prul |
91d CD 1.89 0.00 KTB 109.26 -0.02 109.27 109.29 109.24 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 175 -3.00 | kTB | 127.21 -0.11 127.24 | 12735 | 127.13 Hepsg 85 5 80 82 39 151 82 93
2 9 | 36,605 A | 9320 27,285 23,460 10,590 53,023 21,466 29,753
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 3.85 -0.55 461 3.18 2.79 6.75 -11.20 9.00 -17.75 S2Ox) 22|, 28H =X A 0pZ =0l o= Eof
1.5Y 0.45 -0.90 1.19 -0.27 -1.26 155 -15.60 2.40 -19.10
] ! . ] . . . ] . N
4y -8.75 -0.30 -8.78 -10.28 -11.30 -4.50 -25.00 2.00 -30.35 9m <Ho| LJ: TR” 28 71 .
5Y -8.70 0.50 -9.54 -11.30 -11.74 -3.20 -27.25 455 -27.25 N
7v -19.50 0.10 19.93 2129 2093 7.85 -35.15 470 -37.65 CRs, T2 TN F2| o=,
10Y -19.50 -0.25 -19.44 -19.64 -17.77 -7.50 -37.50 -7.50 -38.70
20Y -21.70 0.75 -22.18 -23.16 -20.82 1.75 -29.60 1.75 -48.50




