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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 1.8725 -0.50 1.8840 1.8883 1.8694 19125 1.5525 21175 1.2875 -53,50 2.50 1Y 12750 0.00 1.6200 0.9950 12y -1950 150
oM 1.8400 175 1.8675 1.8808 1.8605 19125 1.6650 2.1050 1.2500 -58.25 375 1.5Y 1.1750 0.00 1.6600 1.2350 2*3Y -5.50 -1.00
1Y 1.8100 -2.50 1.8485 1.8683 1.8455 1.9200 1.7525 2.0925 1.2200 -64.00 2.25 2y 1.0800 -1.50 1.6950 1.3200 2*5Y -15.00 -4.00
1.5Y 1.7575 375 1.8100 1.8435 1.8232 2.0250 1.7575 21125 1.1900 -66.00 1.25 3y 1.0250 -2.50 1.7550 1.0250 3*4Y -4.50 -1.50
2y 1.7200 375 1.7740 1.8146 1.7950 2.1150 1.7200 2.1350 1.1675 -68.00 0.75 4y 0.9800 -4.00 1.8000 0.9800 3*5Y -9.50 -3.00
3y 1.6850 375 1.7360 1.7806 1.7656 2.2225 1.6850 2.2225 1.1550 -72.00 -0.75 5Y 0.9300 -5.50 1.8500 0.9300 4*5Y -5.00 -1.50
ay 1.6600 475 17145 1.7650 1.7559 2.2950 1.6600 2.2950 1.1575 -66.75 0.25 7Y 0.9700 -5.00 1.8950 0.9700 5%7Y 4.00 0.50
5Y 1.6500 475 1.7035 1.7569 17517 2.3400 1.6500 2.3450 1.1575 -49.75 425 10Y 1.1600 -1.50 2.0500 1.1600 5%10Y 23.00 4.00
7Y 1.6375 525 1.6930 1.7510 1.7558 2.3950 1.6375 24525 1.1675
10Y 1.6575 -5.75 1.7175 1.7811 1.7965 2.4850 1.6575 2.5950 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.6825 -6.00 1.7445 1.8085 1.8229 2.5225 1.6825 2.6450 1.2150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.6875 -6.25 17515 1.8163 1.8345 2.5400 1.6875 2.7050 12150 2y 2.2060 -0.0602 2.2662 2.2292 2.3290 2.9773 16125 2.9773 04100
20Y 1.6675 -6.25 17325 1.8050 1.8125 2.5600 1.6675 2.8725 1.2150 10Y 2.3735 -0.0468 24203 2.3966 24417 3.2382 23156 3.2382 1.3600
6*9M 325 -1.25 -1.65 -0.75 -0.89 11.50 325 12.50 -6.00 U.S. TREASURY - KTB ¢h= 9AY 7| Mol
9*12M -3.00 -0.75 -1.90 -1.25 -1.50 9.50 -3.00 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1+2Y -9.00 -1.25 745 -5.36 -5.05 23.00 -9.00 23.00 -9.00 2y 46.10 -152 47.62 4242 49.40 103.03 -48.25 103.03 -160.00
273Y -3.50 0.00 -3.80 -3.40 -2.95 13.25 425 13.25 -4.25 10Y 53.35 1.82 5153 50.16 50.97 98.82 -24.13 98.82 -63.50
2*4Y -6.00 -1.00 -5.95 -4.96 -3.91 2175 -6.50 23.50 -6.50
2*5Y -7.00 -1.00 -7.05 -5.78 -4.34 27.25 -7.75 34,00 -7.75 | SPRD T2 HH| T-1 T-2 T-3 1Y Max | 1Y Min | 3Y Max | 3Y Min
3*4Y -2.50 -1.00 215 -1.56 -097 8.50 -2.50 11.25 -2.50 IRS 2*10Y | -6.25 -2.00 -4.25 -6.50 -5.50 42.50 -6.50 62.75 -6.50
3*5Y -3.50 -1.00 -3.25 238 -1.39 14.00 -3.50 22.00 -3.50 KTB 2*10Y| 950 -2.00 11.50 9.00 9.70 63.50 430 82.90 430
4*5Y -1.00 0.00 -1.10 -0.81 042 6.00 -1.25 10.75 -1.25 UST 2<10Y| 16.75 134 1541 16.74 11.27 79.07 8.46 177.00 8.46
5*7Y -1.25 -0.50 -1.05 -0.59 041 7.25 -1.25 14.75 -1.25
5+10Y 075 -1.00 140 243 448 1625 075 3075 075
7*10Y 2.00 -0.50 245 3.01 407 9.50 2.00 16.75 2.00 IRS 6y 68.25
10*12Y 2.50 -0.25 2.70 274 2.64 450 2.00 7.75 -0.25 06M obp |67
10*15Y 3.00 -0.50 3.40 351 3.80 6.75 2.00 13.00 -0.75 09M  |85/84.5/84 Tenor
10%20Y 1.00 -0.50 1.50 239 161 10.25 -1.50 28.00 -11.00 01y  [8175
15Y |78/77.7574/73.75/725
o2y
Tenor Lv. HUH| 5MA 20MA 60MA 1YMax | 1YMin | 3YMax | 3Y Min 03y
1v 1.784 -1.70 1.812 1.832 1.820 1.935 1757 2130 1.237 04Y  [69.25
1.5Y 1772 -2.80 1.813 1.842 1.835 2113 1772 2.145 1232 05Y
2y 1.745 -4.50 1.801 1.840 1.830 2.230 1.745 2.230 1.225 07Y SPRD
3y 1714 -4.60 1.767 1.801 1.802 2315 1714 2315 1.200 10y |70/69.75
ay 1.759 -5.90 1.820 1.861 1.868 2502 1.759 2502 1232 12
5Y 1737 -5.30 1.793 1.855 1.867 2.602 1737 2.602 1217 15Y
7Y 1.816 -5.80 1.874 1.947 1.967 2728 1.816 2728 1.270 20Y
10y 1.840 -6.50 1.901 1.971 1.983 2.815 1.840 2.815 1.355 3y 03
20Y 1.877 -5.50 1919 2017 2.029 2792 1.877 3.015 1430 @
™ el Lv. | A jn |
91d CD 1.90 0.00 KTB 109.63 0.18 109.49 109.63 109.47 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
| cAalL | 173 -4.00 | kB | 12875 0.69 12818 | 12877 | 12814 Hepg 147 A 17 130 120 9% 155 87 95
EEH 59,065 < | 16,547 42,518 41,176 18,420 45,924 30,650 30,897
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 2.60 -0.80 3.69 3.67 2.57 6.75 -9.65 9.00 -17.75 20X 22|, 200 HED ME 2022 22| sl
1.5Y -145 -0.95 -0.28 0.11 -1.16 2.25 -15.60 240 -19.10
2y -2.50 0.75 270 -2.50 -346 -0.25 -17.00 -0.25 -25.15 RS, 9|20l FAME 2014 oIS 22| 842t
3y -2.90 0.85 -3.10 -2.00 -3.65 255 -13.50 475 -19.50 —a) ol = " e L =
ay -9.90 1.15 -10.53 -9.58 -11.23 -4.50 -25.00 2.00 -30.35 ZIESE 152 Ol ZEt0lY SHHA B2Y HY
5Y -8.70 0.55 -897 979 -11.57 -3.20 -27.25 455 -27.25
7v -17.85 0.55 -18.10 19.55 2111 7.85 -35.15 470 -37.65 CRs, TEHA Btat
10y -18.25 0.75 -18.33 -18.94 -18.64 -7.50 -37.50 -7.50 -38.70
20Y -20.95 -0.75 -18.67 -21.20 -21.69 1.75 -29.60 1.75 -48.50




