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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 1.8875 0.25 1.8850 1.8608 1.8704 19125 14675 21175 1.2875 -55,00 125 1Y 13200 -1.00 1.6200 0.9950 12y -1750 -0.50
oM 1.8825 0.25 1.8800 1.8534 1.8612 19125 15325 2.1050 1.2500 -61.00 -1.50 1.5Y 1.2350 -1.00 1.6600 1.0250 2*3Y -3.00 0.00
1Y 1.8700 0.25 1.8660 1.8381 1.8472 1.9200 1.6000 2.0925 1.2200 -67.00 -2.00 2y 1.1450 -1.50 1.6950 1.0450 2*5Y -8.50 -0.50
1.5Y 1.8450 0.50 1.8380 1.8160 1.8300 2.0250 1.6875 2.1125 1.1900 -67.00 -2.50 3y 1.1150 -1.50 1.7550 1.1100 3*4Y -2.50 0.00
2y 1.8150 0.50 1.8080 1.7865 1.8055 2.1150 17325 2.1350 1.1675 -68.50 -2.50 4y 1.0900 -1.50 1.8000 1.0850 3*5Y -5.50 -0.50
3y 1.7850 1.00 1.7750 1.7575 1.7802 2.2225 1.6975 2.2225 1.1550 -71.00 -3.00 5Y 1.0600 -2.00 1.8500 1.0400 4*5Y -3.00 -0.50
ay 1.7750 1.00 1.7645 1.7491 17757 2.2950 1.6900 2.2950 1.1575 -63.25 -3.00 7Y 1.1400 -2.00 1.8950 1.0950 5%7Y 8.00 0.00
5Y 1.7700 1.00 1.7580 1.7454 1.7750 2.3400 1.6825 2.3450 1.1575 -53.50 -3.00 10Y 1.2750 -2.00 2.0500 1.2600 5%10Y 21.50 0.00
7Y 17725 1.00 17610 1.7544 17857 2.3950 1.7000 24525 1.1675
10Y 1.8100 1.00 1.8020 1.7995 1.8338 2.4850 1.7525 2.5950 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.8375 1.25 1.8275 1.8260 1.8584 2.5225 1.7750 2.6450 1.2150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.8475 1.25 1.8375 1.8379 1.8697 2.5400 1.7950 2.7050 12150 2y 2.5037 0.0125 2.4912 2.5286 2.4996 2.9773 1.4750 2.9773 04100
20Y 1.8375 1.50 1.8255 1.8228 1.8428 2.5600 1.7500 2.8725 1.2150 10Y 2.6626 0.0081 2.6545 2.6977 2.6429 3.2382 2.2778 3.2382 1.3600
6*9M -0.50 0.00 -0.50 074 -0.92 12.50 225 12.50 -6.00 U.S. TREASURY - KTB CEEEEEEEEE
9*12M -1.25 0.00 -1.40 -1.53 -140 10.50 -3.00 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
1+2Y -5.50 0.25 -5.80 -5.16 -4.16 23.00 -6.75 23.00 -6.75 2y 65.87 0.55 65.32 68.86 66.86 103.03 -53.43 103.03 -164.20
273Y -3.00 0.50 -3.30 -2.90 -2.54 13.25 425 13.25 -4.25 10Y 64.76 -0.49 65.25 68.27 65.09 98.82 -24.13 98.82 -63.50
2*4Y -4.00 0.50 -4.35 374 -2.99 2175 475 23.50 -475
2+5Y -4.50 050 -5.00 -4.11 -3.05 27.25 -5.50 34,00 -5.50 | SPRD T2 Hdw| T-1 T-2 T3 1Y Max | 1Y Min | 3Y Max | 3Y Min
3*4Y -1.00 0.00 -1.05 -0.84 -045 8.50 -1.25 11.25 -1.25 IRS 2*10Y | -0.50 0.50 -1.00 0.00 -1.00 42.50 -1.00 62.75 -1.00
3*5Y -150 0.00 -1.70 -1.21 -0.51 14.00 225 22.00 -2.25 KTB 2*10Y| 17.00 0.60 16.40 17.50 16.10 63.50 8.50 82.90 8.50
4*5Y -0.50 0.00 -0.65 038 -0.06 6.00 -1.00 10.75 -1.00 UST 210Y| 15.89 -0.44 1633 1691 1433 85.87 8.46 184.00 8.46
5*7Y 0.25 0.00 0.30 0.90 1.06 7.25 0.00 14.75 0.00
5410Y | 400 0.00 440 541 5.87 1625 400 3075 375
7*10Y 375 0.00 4.10 451 481 9.50 3.75 16.75 3.00 IRS
10*12Y 275 0.25 2.55 2.65 246 450 2.00 7.75 -0.25 06M DD
10*15Y 375 0.25 3.55 3.84 3.59 6.75 2.00 13.00 -0.75 09M Tenor
10%20Y 275 0.50 235 233 0.90 10.25 -1.50 28.25 -11.00 01y
1.5Y
02v (8178125 5OV o1
Tenor Lv. HUH| 5MA 20MA 60MA 1YMax | 1YMin | 3YMax | 3Y Min 03y
1Y 1.851 0.80 1.840 1.826 1.823 1.935 1570 2130 1.237 04Y |76.75
1.5Y 1.852 0.60 1.843 1.833 1.847 2113 1.724 2.145 1232 05Y |75.75/76/7625
2y 1.845 0.70 1.837 1.825 1.839 2.230 1.797 2.230 1.225 07Y SPRD
3y 1.820 1.00 1.808 1.802 1.812 2315 1777 2315 1.200 10Y
ay 1.887 0.70 1.876 1.870 1.884 2502 1.837 2502 1232 12
5Y 1.892 1.20 1.877 1.872 1.883 2.602 1.825 2.602 1217 15Y
7Y 1.995 1.30 1.983 1977 1976 2728 1913 2728 1.270 20Y
10y 2.015 1.30 2.004 1.992 1.993 2.815 1.923 2.815 1.355 1y CCS 335/2y CCS 15/3yCCS 115/ 4y CCS 09
20Y 2.075 -0.10 2.068 2.051 2.014 2792 1910 3.015 1430 Rs |2ayccs 55
™ el Lv. | A jn |
91d CD 1.89 0.00 KTB 109.17 -0.04 109.22 109.23 109.17 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
| cAlL | 176 0.00 | ktB_ | 126.80 -0.10 12691 | 127.00 | 12677 Hepg 58 7 24 34 97 135 110 63 53
EREN 14,759 o2 | -2976 17,735 26,350 47,406 39,386 17,309 11,905
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 1.90 -0.55 2.62 1.21 240 6.75 -11.20 9.00 -17.75 20K 22|, 0|5 DoAY Ch3 ST J|ChF HX|BA 9B MBS Al|s} AtofLt 22| A opzt
1.5Y -0.70 -0.10 -0.54 -1.68 -173 0.40 -15.60 240 -19.10
2y -3.00 -0.20 -2.88 -3.82 334 -0.25 -18.30 -0.25 -25.15 RS, Z57| 77t2 ZA 02 2|7} ASSHEA HE AETY,
3y -3.50 0.00 -3.28 -4.40 317 255 -13.50 475 -19.50
ay -11.20 0.30 -11.19 -12.07 -10.85 -4.50 -25.00 2.00 -30.35 N N
5Y 1220 020 11,94 12,66 1081 320 27.25 455 2725 CRs, X228 FYOZ g2 T 72 o
7Y -22.25 -0.30 -22.20 -22.26 -19.04 -7.85 -35.15 -470 -37.65
10y -20.50 -0.30 -20.22 -19.23 -15.97 -7.50 -37.50 -7.50 -38.70
20Y -23.75 1.60 -24.23 -22.79 -17.13 1.75 -29.60 1.75 -48.50




