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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 1.8600 0.75 1.8580 1.8729 1.8709 1.9125 1.6000 2.1000 1.2875 -56,50 -1.25 1Y 12750 0.50 1.6000 0.9950 1+2Y —1850 -1.00
9M 1.8550 1.00 1.8460 1.8514 1.8595 1.9125 1.6900 2.0800 1.2500 -63.00 -3.25 1.5Y 1.1750 -0.50 1.6300 1.2350 2*3Y -4.50 0.00
1Y 1.8400 1.75 1.8210 1.8243 1.8417 1.9200 1.7575 2.0575 1.2200 -67.25 -375 2Y 1.0900 -0.50 1.6600 1.3200 2*5Y -9.50 2.00
1.5Y 1.8050 2.75 1.7745 1.7778 1.8125 2.0250 1.7125 2.0725 1.1900 -68.00 -4.25 3Y 1.0450 -0.50 1.7150 1.0050 3*4Y -1.50 1.00
2Y 1.7625 3.25 1.7275 1.7383 1.7805 2.1150 1.6725 2.1150 1.1675 -67.75 -3.50 4y 1.0300 0.50 1.7550 0.9550 3*5Y -5.00 2.00
3Y 1.7250 3.75 1.6870 1.7029 1.7489 22225 1.6350 22225 1.1550 -70.50 -2.50 5Y 0.9950 1.50 1.8000 0.9000 4*5Y -3.50 1.00
4y 1.7075 4.00 1.6690 1.6831 1.7359 2.2950 1.6150 2.2950 1.1575 -66.75 -275 7Y 1.0300 1.50 1.8950 0.9400 5*7Y 3.50 0.00
5Y 1.7000 4.00 1.6590 1.6741 1.7301 2.3400 1.6050 2.3400 1.1575 -53.75 -275 10Y 1.1850 1.50 2.0500 1.1450 5*10Y 19.00 0.00
7Y 1.6975 425 1.6560 1.6684 1.7312 2.3950 1.5950 2.3950 1.1675
10Y 1.7225 4.25 1.6815 1.6923 1.7665 2.4850 1.6150 24925 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.7475 4.25 1.7060 1.7171 1.7928 2.5225 1.6425 2.5425 12150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.7500 425 1.7075 1.7203 1.8010 2.5400 1.6450 2.5950 1.2150 2Y 2.3977 0.0001 2.3976 2.3520 2.3151 29773 1.7308 29773 0.4100
20Y 1.7225 4.25 1.6795 1.6964 1.7827 2.5600 1.6225 2.7475 1.2150 10Y 2.5520 -0.0168 2.5688 24979 2.4685 3.2382 23187 3.2382 1.3600
6*9M -0.50 0.25 -1.20 -2.15 -1.14 10.25 -5.25 12.50 -6.00 U.S. TREASURY - KTB (o= HYPL 7|= HYY
9*12M -1.50 0.75 -2.50 -2.71 -1.78 8.75 -4.50 10.50 -4.50 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -7.75 1.50 -9.35 -8.60 -6.11 23.00 -11.00 23.00 -11.00 2y 63.17 -2.39 65.56 61.00 57.31 103.03 -38.42 103.03 -159.50
2*3Y -3.75 0.50 -4.05 -3.54 -3.17 13.25 -4.25 13.25 -4.25 10Y 62.70 -5.68 68.38 62.59 60.15 98.82 -22.13 98.82 -63.50
2*4Y -5.50 0.75 -5.85 -5.51 -4.46 21.75 -6.50 23.50 -6.50
2*5Y -6.25 0.75 -6.85 -6.41 -5.04 27.25 -7.75 34.00 -7.75 Lv. My T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y -1.75 0.25 -1.80 -1.98 -1.30 8.50 -2.50 11.25 -2.50 IRS 2*10Y | -4.00 1.00 -5.00 -5.00 -5.00 42.50 -6.50 6275 -6.50
3*5Y -2.50 0.25 -2.80 -2.88 -1.88 14.00 -3.50 22.00 -3.50 KTB 2*10Y| 15.90 1.60 14.30 13.00 12.50 63.50 430 82.90 430
4*5Y -0.75 0.00 -1.00 -0.90 -0.58 6.00 -1.25 10.75 -1.25 UST 2*10Y| 1543 -1.69 17.12 14.59 15.34 79.07 6.06 177.00 6.06
5*7Y -0.25 0.25 -0.30 -0.58 0.10 7.25 -1.25 14.75 -1.25
5410V | 225 025 225 1.81 364 1625 075 3075 075
7*10Y 2.50 0.00 2.55 2.39 3.53 9.50 2.00 16.75 2.00 IRS
10*12Y 2.50 0.00 2.45 2.49 2.63 450 2.00 7.75 -0.25 06M [86 oD
10*15Y 2.75 0.00 2.60 2.80 3.45 6.75 2.00 13.00 -0.75 09M  [85.25 Tenor
10*20Y 0.00 0.00 -0.20 0.41 1.62 10.25 -1.50 27.50 -11.00 o1y [84
1.5Y
BOND 02Y |[7625/76 6*9M -0.75
Tenor Lv. HH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y [715/725 1%2Y -75
1Y 1.777 0.90 1.767 1.782 1812 1.935 1.743 2.130 1.237 04y [70.25 2*5Y -6.25
1.5Y 1.781 1.90 1.763 1.781 1.819 2.113 1.739 2.140 1.232 05Y [68.75/69.75
2y 1.766 240 1.745 1.769 1.811 2.230 1.715 2.230 1.225 07Y SPRD
3y 1.760 3.00 1734 1.741 1.784 2.315 1.675 2.315 1.200 10y |72
4y 1.812 3.00 1.784 1.795 1.846 2.502 1.725 2.502 1.232 12Y
5Y 1.802 3.20 1.770 1.773 1.841 2.602 1.697 2.602 1217 15Y
7v 1.883 3.70 1.846 1.856 1.936 2.728 1.779 2.728 1.270 20Y
10Y 1.925 4.00 1.883 1.888 1.958 2.815 1.805 2.815 1.355 2y CCS 85
20Y 1.930 3.00 1.902 1915 2.007 2792 1.840 2.851 1430 BRS
PEEE‘ Lv. Y| Lv. Y| Al prul |
91d CD 1.86 0.00 KTB 109.41 -0.11 109.43 109.44 109.40 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ calL | 176 0.00 | LkTB | 127.86 -0.45 127.92 | 12798 | 127.83 EEEE] 84 2 6 20 106 120 85 105 118
2 9 | 32,765 A | -12,591 45,356 33,155 57,465 41,816 29,803 67,211
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 6.30 0.85 544 421 2.94 6.75 -9.65 9.00 -17.75 IR 22, 90 M2 o= Mo 22| AL ot
1.5Y 2.40 0.85 1.17 -0.32 -0.69 2.40 -15.60 2.40 -19.10
2y -0.35 0.85 -1.79 -3.09 -3.09 -0.25 -17.00 -0.25 -25.15 RS, ® T7F 28| Ats. A2 AE|IZY,
3Y -3.50 0.75 -4.74 -3.81 -3.54 2.55 -13.50 475 -19.50 BlCI|sk =ALof B0 25| 0] e,
4y -1045 1.00 -11.52 -11.18 -11.00 -4.50 -25.00 2.00 -30.35
5Y -10.20 0.80 -11.12 -9.91 -11.04 -3.20 -27.25 455 -27.25
7v -18.55 0.55 1898 18.73 2051 7.85 -35.15 470 -37.65 CRS, 1.5-3Y2 Mg TN 32| 43
10Y -20.25 0.25 -20.17 -19.61 -19.19 -7.50 -37.50 -7.50 -38.70
20Y -20.75 1.25 -22.27 -21.84 -22.39 1.75 -29.60 1.75 -48.50




