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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 1.4750 -3.25 1.5205 1.6423 1.7263 1.9125 1.4750 1.9125 1.2875 -65,75 0.00 1Y oA7250 -3.00 1.4750 0.7250 1+2Y -1450 0.00
9M 1.4225 -3.25 1.4660 1.5775 1.6742 1.9125 14225 1.9125 1.2500 -68.25 0.25 1.5Y 0.6550 -2.50 1.5250 1.0800 2*3Y -6.00 -0.50
1Y 1.3825 -3.00 1.4230 1.5264 1.6304 1.9200 1.3825 1.9200 1.2200 -71.25 -0.25 2Y 0.5800 -3.00 1.5650 1.1200 2*5Y -8.00 -0.50
1.5Y 1.3375 -275 1.3730 1.4650 1.5726 2.0250 1.3375 2.0250 1.1900 -75.00 -1.00 3Y 0.5200 -3.50 1.6550 0.5100 3*4Y -0.50 0.00
2Y 1.2925 -275 1.3255 14114 1.5257 2.1150 1.2925 2.1150 1.1675 -75.00 -1.50 4y 0.5150 -3.50 1.7200 0.5000 3*5Y -2.00 0.00
3Y 1.2700 -2.50 1.2950 13733 1.4869 22225 1.2700 22225 1.1550 -76.00 -1.50 5Y 0.5000 -3.50 1.7800 0.4800 4*5Y -1.50 0.00
4y 1.2650 -2.00 1.2845 13573 14713 2.2900 1.2650 2.2950 1.1575 -74.00 -1.25 7Y 0.5250 -3.00 1.8950 0.5000 5*7Y 2.50 0.50
5Y 1.2600 -2.00 1.2770 1.3464 1.4606 2.3350 1.2600 2.3400 1.1575 -63.75 -1.75 10Y 0.6750 -3.00 2.0500 0.6500 5*10Y 17.50 0.50
7Y 1.2650 -1.75 1.2795 1.3449 1.4564 2.3825 1.2650 2.3950 1.1675
10Y 1.3125 -1.25 1.3215 1.3803 1.4876 24475 13125 2.4850 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.3325 -1.25 1.3415 1.4003 1.5108 2.4875 1.3325 2.5225 1.2150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.3275 -1.25 1.3365 1.3945 1.5104 2.5075 1.3275 2.5400 1.2150 2Y 1.8214 -0.0140 1.8354 1.8227 1.8265 29773 1.7359 29773 0.4800
20Y 1.2975 -1.25 1.3065 1.3636 1.4835 2.5300 1.2975 2.6500 1.2150 10Y 2.0500 -0.0306 2.0806 2.0484 2.0572 3.2382 1.9501 3.2382 1.3600
6*9M -5.25 0.00 -5.45 -6.48 -5.21 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -4.00 0.25 -4.30 -5.11 -4.38 8.00 -7.00 10.50 -7.00 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -9.00 0.25 -9.75 -11.50 -1047 21.50 -13.50 23.00 -13.50 2y 4844 0.6 47.84 4677 46.95 103.03 3.57 103.03 -130.00
2*3Y -2.25 0.25 -3.05 -3.81 -3.88 11.50 -5.00 13.25 -5.00 10Y 59.00 -1.86 60.86 58.64 59.22 98.82 8.95 98.82 -47.20
2*4Y 275 0.75 -4.10 -5.41 -544 18.50 -7.75 23.50 -7.75
2*5Y -3.25 0.75 -4.85 -6.50 -6.50 23.25 -10.00 34.00 -10.00 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y -0.50 0.50 -1.05 -1.60 -1.57 7.50 -3.00 11.25 -3.00 IRS 2*10Y 2.00 1.50 0.50 -1.00 -1.25 35.75 -9.50 6275 -9.50
3*5Y -1.00 0.50 -1.80 -2.69 -2.63 12.50 -5.25 22.00 -5.25 KTB 2*10Y| 12.30 0.80 11.50 10.70 10.80 63.50 430 82.90 430
4*5Y -0.50 0.00 -0.75 -1.09 -1.06 5.25 -2.25 10.75 -2.25 UST 2*10Y| 22386 -1.66 2452 2257 23.07 63.77 -23.40 177.00 -23.40
5*7Y 0.50 0.25 0.25 -0.15 -0.43 6.25 -1.75 14.75 -1.75
5410V | 525 075 445 339 2.70 14.00 050 3075 050
7*10Y 475 0.50 420 3.54 3.12 8.00 1.75 16.75 175 IRS
10*12Y 2.00 0.00 2.00 2.00 2.32 450 2.00 7.00 -0.25 06M oDD
10*15Y 1.50 0.00 1.50 143 2.28 6.75 1.25 12.50 -0.75 09M i
10*20Y -1.50 0.00 -1.50 -1.66 -0.41 10.25 -2.00 24.25 -11.00 01Y
1.5Y
BOND 02y |29 1.5*4Y -07
Tenor Lv. Hyd| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 27.25 3*4y -01
1Y 1.336 -1.30 1.356 1453 1.573 1.935 1.336 1.935 1.237 04Y [2675 6*7Y 0.5
1.5Y 1.340 -1.60 1.364 1458 1.573 2113 1.340 2.113 1.232 05Y
2y 1337 -2.00 1357 1.446 1.567 2217 1337 2.230 1.225 07Y SPRD
3y 1315 -2.20 1332 1.409 1.535 2.308 1315 2315 1.200 10Y
4y 1.367 -1.70 1.380 1.460 1.586 2.502 1367 2.502 1.232 12Y
5Y 1.365 -1.70 1.375 1.450 1.572 2.592 1.365 2.602 1217 15Y
7Y 1439 -1.40 1447 1.522 1.648 2.711 1439 2.728 1.270 20Y
10Y 1.460 -1.20 1467 1.538 1.671 2.815 1.460 2.815 1.355
20Y 1.460 -2.00 1479 1.561 1.704 2.790 1.460 2.817 1430 BRS
PEEE‘ Lv. Y| Lv. Y| Al prul |
91d CD 1.56 -3.00 KTB 110.79 0.06 110.71 110.82 110.71 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
CALL 1.48 0.00 LKTB 132.69 0.13 132.46 132.77 132.46 HelEg 134 3 110 83 118 93 151 79
2 9 | 41,066 A | -2477 43,543 39,155 47,110 30,000 57,488 21,225
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 465 -1.70 6.72 7.38 5.74 10.45 -9.65 10.45 -17.75 2ok 22, Q10| 31 2x| 7] AFSO|BA CH7|7te ZAMoz 27| sfat
1.5Y -0.25 -1.15 0.86 0.68 -0.08 3.70 -12.55 3.70 -19.10
2Y -4.45 -0.75 -3.17 -3.44 -4.11 -0.25 -15.20 -0.25 -25.15 IRS, CD22| 32 Ystoz thy|A7te SAO 2 22| 813,
3Y -4.50 -0.30 -3.72 -3.60 -4.80 2.55 -13.50 475 -19.50
4y -10.20 -0.30 -9.51 -10.26 -1147 -4.50 -25.00 2.00 -30.35 o
5Y 10,50 20.30 9.82 1037 a7 320 27.25 455 27.25 CRs, ™ 72t 52| o=
7Y -17.40 -0.35 -16.75 -17.72 -19.21 -7.85 -35.15 -4.70 -37.65
10Y -14.75 -0.05 -14.57 -15.82 -18.30 -7.50 -37.50 -7.50 -38.70
20Y -16.25 0.75 -17.23 -19.70 -22.02 1.75 -29.60 1.75 -48.50




