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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 1.8450 -0.25 1.8515 1.8611 1.8708 1.9125 1.6750 2.0875 1.2875 -59,00 -2.50 1Y 12200 -3.00 1.5000 0.9950 1+2Y -1550 0.50
9M 1.8275 -0.50 1.8345 1.8393 1.8585 1.9125 1.7200 2.0525 1.2500 -63.50 -1.00 1.5Y 1.1450 -2.00 1.5250 1.2350 2*3Y -7.00 -0.50
1Y 1.8100 -0.50 1.8180 1.8128 1.8405 1.9200 1.7575 2.0325 1.2200 -67.75 -0.75 2Y 1.0650 -2.50 1.5650 1.3200 2*5Y -12.00 -0.50
1.5Y 1.7800 -1.00 1.7890 1.7676 1.8093 2.0250 1.7125 2.0325 1.1900 -71.75 -1.50 3Y 0.9950 -3.00 1.6550 0.9950 3*4Y -1.50 0.00
2Y 1.7425 -1.75 1.7565 17274 1.7762 2.1150 1.6725 2.1150 1.1675 -72.00 -1.75 4y 0.9800 -3.00 1.7200 0.9550 3*5Y -5.00 0.00
3Y 1.7125 -1.50 1.7220 1.6929 1.7432 22225 1.6350 22225 1.1550 -75.00 -1.75 5Y 0.9450 -3.00 1.7800 0.9000 4*5Y -3.50 0.00
4y 1.7000 -1.25 1.7045 1.6743 1.7288 2.2950 1.6150 2.2950 1.1575 -71.00 -2.00 7Y 0.9850 -3.00 1.8950 0.9400 5*7Y 4.00 0.00
5Y 1.6950 -1.25 1.6995 1.6670 1.7221 2.3400 1.6050 2.3400 1.1575 -58.50 -2.50 10Y 1.1350 -3.50 2.0500 1.1350 5*10Y 19.00 -0.50
7Y 1.6950 -1.00 1.6990 1.6645 1.7220 2.3950 1.5950 2.3950 1.1675
10Y 1.7200 -1.00 1.7220 1.6878 1.7544 2.4850 1.6150 2.4850 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.7450 -1.00 1.7470 1.7119 1.7804 2.5225 1.6425 2.5225 1.2150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.7525 -1.00 1.7530 1.7143 1.7877 2.5400 1.6450 2.5400 1.2150 2Y 2.3098 -0.0562 2.3660 2.3991 2.3900 29773 1.7620 29773 0.4100
20Y 1.7275 -1.00 1.7270 1.6873 1.7707 2.5600 1.6225 2.6500 1.2150 10Y 2.5248 -0.0442 2.5690 2.5898 2.5637 3.2382 2.3394 3.2382 1.3600
6*9M -1.75 -0.25 -1.70 -2.19 -1.24 8.50 -5.25 12.50 -6.00 U.S. TREASURY - KTB (o= HYPL 7|= HYY
9*12M -1.75 0.00 -1.65 -2.65 -1.80 8.25 -4.50 10.50 -4.50 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -6.75 -1.25 -6.15 -8.54 -6.43 23.00 -11.00 23.00 -11.00 2y 54.78 -4.32 59.10 61.81 62.00 103.03 -26.17 103.03 -159.50
2*3Y -3.00 0.25 -3.45 -3.45 -3.30 13.25 -4.25 13.25 -4.25 10Y 61.28 -3.42 64.70 65.48 65.37 98.82 -15.23 98.82 -63.50
2*4Y -4.25 0.50 -5.20 -5.31 -4.74 21.75 -6.50 23.50 -6.50
2*5Y -4.75 050 -5.70 -6.04 -5.40 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 -1.25 0.25 -1.75 -1.86 -1.44 8.50 -2.50 11.25 -2.50 IRS 2*10Y | -2.25 0.75 -3.00 -2.75 -4.50 42.50 -6.50 6275 -6.50
3*5Y -1.75 0.25 -2.25 -2.59 -2.11 14.00 -3.50 22.00 -3.50 KTB 2*10Y| 15.00 0.30 14.70 15.40 14.00 63.50 430 82.90 430
4*5Y -0.50 0.00 -0.50 -0.72 -0.67 6.00 -1.25 10.75 -1.25 UST 2*10Y| 21.50 1.20 20.30 19.07 17.37 79.07 6.06 177.00 6.06
5*7Y 0.00 0.25 -0.05 -0.25 -0.02 7.25 -1.25 14.75 -1.25
5410V | 250 025 225 208 323 1625 075 3075 075
7*10Y 2.50 0.00 2.30 233 3.25 9.50 1.75 16.75 1.75 IRS
10*12Y 2.50 0.00 2.50 241 2.60 450 2.00 7.75 -0.25 06M oDD
10*15Y 3.25 0.00 3.10 2.65 3.33 6.75 2.00 13.00 -0.75 09M i
10*20Y 0.75 0.00 0.50 -0.05 1.63 10.25 -1.50 27.50 -11.00 01y
1.5Y
02y [7575/74 1572y 35
Tenor Lv. Hyd| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y |715 2y*5y  -475/-5
1Y 1.769 -0.40 1.770 1.762 1.807 1.935 1.743 2.025 1.237 04Y 2y*5y*10y -7
1.5Y 1.774 -0.50 1.773 1.761 1812 2113 1.739 2.113 1.232 05y [71/70.75 S5y*6y 0
2y 1.762 -1.30 1.769 1.749 1.804 2.230 1.715 2.230 1.225 07Y SPRD [5y*10y 225
3y 1.747 -1.80 1.757 1734 1.778 2315 1.675 2315 1.200 10y [715/72
4y 1.807 -1.30 1812 1.787 1.838 2.502 1.725 2.502 1.232 12Y
5Y 1.795 -1.20 1.799 1.770 1.831 2.602 1.697 2.602 1217 15Y
7v 1.874 -1.10 1.877 1.850 1.923 2.728 1.779 2.728 1.270 20Y
10Y 1912 -1.00 1.914 1.887 1.948 2.815 1.805 2.815 1.355 2y 7.5/7
20Y 1.932 -0.50 1.930 1911 1.992 2792 1.840 2.817 1430 cRs |3y 0
PEEEW Lv. Y| Lv. Y| Al prul |
91d CD 1.85 0.00 KTB 109.42 0.05 109.40 109.45 109.36 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 173 -2.00 | LkTB | 127.99 0.11 127.96 | 12809 | 127.79 Hepsg 95 14 81 57 92 150 157 57
2 9 | 30413 94 ¥ | 5788 24,625 13,053 29,316 60,826 74,370 18,510
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 410 -0.10 478 5.11 3.39 6.75 -9.65 9.00 -17.75 IR 22|, SF S| E BFl0)| 82t
1.5Y 0.60 -0.50 1.60 0.68 -0.27 2.65 -12.55 2.65 -19.10 =7 Of|Ato] HESHX| B A|RHO| O|X|& Y2 A
2y -1.95 -0.45 -1.25 -2.16 -2.82 -0.25 -15.70 -0.25 -25.15
3Y -3.45 0.30 -3.52 -4.12 -3.49 2.55 -13.50 475 -19.50 o " .
4y -10.70 0.05 -10.79 -11.29 -10.94 -4.50 -25.00 2.00 -30.35 'EFES_:,' fdtﬂli‘gi H20 g%orqﬁf AN
SRS teko| 9ls THR O YRt =Tt HAS
5Y -10.00 -0.05 -9.97 -10.26 -10.89 -3.20 -27.25 455 -27.25
7Y -17.90 0.10 -17.76 -18.56 -20.08 -7.85 -35.15 -4.70 -37.65
10y -19.20 0.00 -19.22 -19.93 -19.35 -7.50 -37.50 -7.50 -38.70 CRS, ® #2512
20Y -20.45 -0.50 -20.26 -2233 -22.09 1.75 -29.60 1.75 -48.50




