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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 1.8900 0.00 1.8885 1.8796 1.8708 19125 1.5000 2.1175 1.2875 -51,50 -1.75 1Y 13600 -2.00 1.6200 0.9950 1%2Y -15Aoo 2.00
oM 1.8875 0.00 1.8860 1.8734 18613 19125 1.5825 2.1050 1.2500 -57.25 -0.50 1.5Y 1.2800 -1.00 1.6600 1.1550 2*3Y -2.00 0.50
1Y 1.8750 -0.25 1.8770 1.8614 1.8460 1.9200 1.6525 2.0925 1.2200 -62.00 0.25 2Y 1.2100 0.00 1.6950 1.1900 2*5Y -6.00 0.00
1.5Y 1.8525 -0.50 1.8585 1.8379 1.8254 2.0250 1.7400 2.1125 1.1900 -60.50 0.50 3Y 1.1900 0.50 1.7550 1.1100 3*4Y -1.00 0.00
2y 1.8300 -0.25 1.8310 1.8084 17973 2.1150 1.7325 2.1350 1.1675 -60.00 0.50 4y 1.1800 0.50 1.8000 1.0850 3*5Y -4.00 -0.50
3y 1.7950 0.00 1.7955 17764 1.7680 2.2225 1.6975 22225 1.1550 -62.00 0.00 5Y 1.1500 0.00 1.8500 1.0400 4*5Y -3.00 -0.50
4y 1.7800 0.00 17815 1.7648 1.7608 2.2950 1.6900 2.2950 1.1575 -56.25 0.00 7Y 1.2000 0.00 1.8950 1.0950 5*7Y 5.00 0.00
5Y 1.7700 0.00 17735 1.7590 17578 2.3400 1.6825 2.3450 1.1575 -45.75 -0.25 10Y 1.3350 0.00 2.0500 1.2600 5*10Y 18.50 0.00
7v 17625 0.00 1.7680 17610 17653 2.3950 1.7000 24525 1.1675
10Y 1.7925 0.25 1.7980 1.7995 1.8097 2.4850 1.7525 2.5950 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.8200 0.25 1.8255 1.8260 1.8350 2.5225 1.7750 2.6450 12150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.8275 0.25 1.8330 1.8358 1.8470 2.5400 1.7950 2.7050 1.2150 2y 2.4547 -0.0246 2.4793 2.4671 2.4713 29773 1.5427 29773 0.4100
20Y 1.8175 0.00 1.8250 1.8265 1.8210 2.5600 1.7500 2.8725 1.2150 10Y 2.6087 -0.0333 2.6420 2.6330 26411 3.2382 23156 3.2382 1.3600
6*9M -0.25 0.00 -0.25 -0.62 -0.96 12.50 -2.25 12.50 -6.00 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -1.25 -0.25 -0.90 -1.20 -1.53 10.50 -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 -4.50 0.00 -4.60 -5.30 -4.87 23.00 -6.75 23.00 -6.75 2y 61.77 -1.96 63.73 62.71 6213 103.03 -53.43 103.03 -163.00
2*3Y -3.50 0.25 -3.55 -3.20 -2.92 13.25 -4.25 13.25 -4.25 10Y 62.37 -3.13 65.50 65.80 63.11 98.82 -24.13 98.82 -63.50
2*4Y -5.00 0.25 -4.95 -4.36 -3.65 21.75 -5.25 23.50 -5.25
2*5Y -6.00 0.25 -5.75 -4.94 -3.95 27.25 -6.25 34.00 -6.25 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y -1.50 0.00 -1.40 -1.16 -0.73 8.50 -1.50 11.25 -1.50 IRS 2*10Y | -3.75 0.50 -4.25 -4.25 -2.50 42.50 -4.25 6275 -4.25
3*5Y -2.50 0.00 -2.20 -1.74 -1.03 14.00 -2.50 22.00 -2.50 KTB 2*10Y| 14.80 0.30 14.50 13.50 16.00 63.50 8.50 82.90 8.50
4*5Y -1.00 0.00 -0.80 -0.58 -0.30 6.00 -1.00 10.75 -1.00 UST 2*10Y| 1540 -0.87 16.27 16.59 16.98 84.50 846 184.00 846
5*7Y -0.75 0.00 -0.55 0.20 0.75 7.25 -0.75 14.75 -0.75
5410V | 225 025 245 4.05 519 1625 2.00 3075 2.00
7*10Y 3.00 0.25 3.00 3.85 4.44 9.50 2.75 16.75 2.75 IRS 6y 77
10*12Y 2.75 0.00 2.75 2.65 2.53 450 2.00 7.75 -0.25 06M oDD
10*15Y 3.50 0.00 3.50 3.63 3.74 6.75 2.00 13.00 -0.75 09M [88.75 Tenor
10*20Y 2.50 -0.25 2.70 2.70 1.14 10.25 -1.50 28.25 -11.00 01y
15Y |8575/855
BOND 02y 835 1*4Y -9.25
Tenor Lv. Hyd| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y |79.5 3*5Y  -2.25
1Y 1.825 -0.10 1.831 1.834 1818 1.935 1.659 2.130 1.237 04Y 4*5Y  -01
1.5Y 1.838 -0.40 1.847 1.845 1.839 2113 1.767 2.145 1.232 05Y 5%6Y -0.25/-0.5
2y 1.837 -0.50 1.845 1.838 1.832 2.230 1.797 2.230 1.225 07Y SPRD [5*10Y 2.25
3y 1.805 -0.80 1814 1.809 1.806 2315 1.777 2315 1.200 10Y
4y 1.870 -0.50 1.870 1.872 1.874 2.502 1.837 2.502 1.232 12Y
5Y 1.864 -0.30 1.876 1.876 1.875 2.602 1.825 2.602 1217 15Y
7v 1.962 -0.30 1.973 1977 1.973 2.728 1913 2.728 1.270 20Y
10Y 1.985 -0.20 1.995 1.996 1.986 2.815 1.923 2.815 1.355 3y CCS 19/195
20Y 2.050 1.50 2.049 2.059 2.025 2792 1.910 3.015 1430 crs |15%2yccs -07
PEEEW Lv. Y| Lv. Y| Al prul |
91d CD 1.89 0.00 KTB 109.25 0.02 109.22 109.25 109.21 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 175 -2.00 | kTB | 127.16 0.01 127.05 | 12716 | 126.97 EEEE] 82 7 43 39 151 82 93 102 90
2 9 | 23,460 A | 12870 10,590 53,023 21,466 29,753 34,470 29,381
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 5.00 -0.15 462 2.79 2.75 6.75 -11.20 9.00 -17.75 =K 22|, FHI|E FHez S| 45
1.5Y 145 -0.10 1.13 -0.67 -1.37 155 -15.60 2.40 -19.10
2y -0.70 0.25 142 -3.00 -347 -0.25 -18.30 -0.25 -25.15 IRS, HEHHOIA SEA 042
- o o T e L T T ¥5 222 32 284 SHO2 32V s BN e 9i2lol AU ool 24X BAFA0| Basicle wr
CYeto 2 Hotd OrRe|
5Y -9.40 0.30 -10.27 -11.72 -11.74 -3.20 -27.25 455 -27.25
7v -19.95 0.30 -20.50 -21.56 -20.81 -7.85 -35.15 -4.70 -37.65
10y -19.25 0.45 -19.74 -19.68 -17.59 -7.50 -37.50 -7.50 -38.70 CRS, 22t =X
20Y -23.25 -1.50 -22.44 -23.20 -20.44 1.75 -29.60 1.75 -48.50 2y-3y T E gesion HiC|¢3h 2E




