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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 1.8225 -0.25 1.8280 1.8491 1.8688 1.9125 1.6750 2.0875 1.2875 -66,75 -3.25 1Y 1A0950 -4.00 1.4750 0.9950 1+2Y -1050 1.00
oM 1.7925 -0.25 1.7985 1.8304 1.8544 19125 1.7375 2.0525 1.2500 -68.25 -2.25 1.5Y 1.0350 -3.50 1.5250 1.2350 2*3Y -4.50 0.50
1v 1.7625 -0.75 1.7735 1.8073 1.8356 1.9200 1.7575 2.0325 1.2200 -68.25 -1.25 2y 0.9900 -3.00 1.5650 1.3200 2*5Y -8.50 0.00
1.5Y 1.7175 -1.25 1.7350 1.7678 1.8027 2.0250 17125 2.0325 1.1900 -69.75 -0.50 3y 0.9450 -2.50 1.6550 0.9450 3*4Y -1.00 -0.50
2y 1.6725 -1.75 1.6940 1.7276 1.7686 2.1150 1.6725 2.1150 1.1675 -70.00 -1.00 4y 0.9350 -3.00 1.7200 0.9350 3*5Y -4.00 -0.50
3y 1.6425 -2.00 1.6650 1.6939 1.7357 2.2225 1.6350 2.2225 1.1550 -72.25 -1.00 5Y 0.9050 -3.00 1.7800 0.9000 4*5Y -3.00 0.00
ay 1.6350 -2.00 1.6555 1.6780 1.7208 2.2950 1.6150 2.2950 1.1575 -67.50 -1.00 7Y 0.9500 -3.00 1.8950 0.9400 5%7Y 450 0.00
5Y 1.6275 -2.00 1.6490 1.6708 1.7138 2.3400 1.6050 2.3400 1.1575 -56.00 -1.00 10Y 1.0950 -3.00 2.0500 1.0950 5%10Y 19.00 0.00
7Y 1.6250 -2.00 1.6460 1.6694 1.7125 2.3950 1.5950 2.3950 1.1675
10Y 1.6550 -2.00 1.6755 1.6950 1.7435 2.4850 1.6150 2.4850 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.6800 -2.00 1.7005 1.7195 1.7693 2.5225 1.6425 2.5225 12150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.6875 -2.00 1.7080 1.7235 1.7761 2.5400 1.6450 2.5400 1.2150 2y 2.3145 0.0524 2.2621 2.2942 2.2861 29773 1.7783 29773 0.4100
20Y 1.6700 -1.75 1.6870 1.6975 1.7587 2.5600 1.6225 2.6500 1.2150 10Y 2.5030 0.0009 2.5021 2.5265 2.5004 3.2382 23433 3.2382 1.3600
6*9M -3.00 0.00 -2.95 -1.88 -1.44 8.50 -5.25 12.50 -6.00 U.S. TREASURY - KTB (o= HYPL 7|= HYY
9*12M -3.00 -0.50 -2.50 -2.31 -1.88 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 -9.00 -1.00 -7.95 -7.96 -6.70 23.00 -11.00 23.00 -11.00 2y 58.95 6.34 52,61 55.82 54.61 103.03 -26.17 103.03 -159.50
2*3Y -3.00 -0.25 -2.90 -3.38 -3.29 13.25 -4.25 13.25 -4.25 10Y 65.80 2.19 63.61 66.05 62.54 98.82 -12.07 98.82 -63.50
2*4Y -3.75 -0.25 -3.85 -4.96 -4.78 21.75 -6.50 23.50 -6.50
2*5Y -4.50 -0.25 -4.50 -5.69 -5.48 27.25 775 34.00 775 [ SPRD T2 M| T-1 T-2 T3 1Y Max | 1Y Min | 3Y Max | 3YMin
3*4Y -0.75 0.00 -0.95 -1.59 -1.48 8.50 -2.50 11.25 -2.50 IRS 2*10Y | -175 -0.25 -1.50 -1.50 -1.75 4250 -6.50 62.75 -6.50
3*5Y -1.50 0.00 -1.60 -2.31 -2.19 14.00 -3.50 22.00 -3.50 KTB 2*10Y| 12.00 -1.00 13.00 13.00 13.50 63.50 430 82.90 430
4*5Y -0.75 0.00 -0.65 -0.72 -0.70 6.00 -1.25 10.75 -1.25 UST 2*10Y| 18585 -5.15 24.00 23.23 2143 79.07 6.06 177.00 6.06
5*7Y -0.25 0.00 -0.30 -0.14 -0.12 7.25 -1.25 14.75 -1.25
s410vy | 275 0.00 265 243 297 1625 075 3075 075
7*10Y 3.00 0.00 2.95 2.56 3.10 9.50 175 16.75 175 IRS
10*12Y 2.50 0.00 2.50 245 2.58 450 2.00 7.75 -0.25 06M oD
10*15Y 3.25 0.00 3.25 2.85 3.26 6.75 2.00 13.00 -0.75 09M Tenor
10*20Y 1.50 0.25 1.15 0.25 1.52 10.25 -1.50 27.50 -11.00 01y |77/76
1.5Y
o2y [68 9m*3y -15
Tenor Lv. Hyd| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 64.25 2y*5y -4.25
1Y 1732 -1.60 1748 1761 1.801 1.935 1732 2.020 1237 04Y 5y*10y 3
1.5Y 1737 -1.40 1.750 1.762 1.806 2.113 1737 2.113 1232 05Y
2y 1.725 -1.10 1737 1751 1797 2.230 1715 2.230 1.225 07Y SPRD
3y 1.695 -2.00 1714 1737 1.771 2315 1675 2315 1.200 10y |67
4y 1.745 -1.70 1762 1789 1.829 2.502 1725 2.502 1232 12Y
5Y 1727 -1.80 1746 1775 1.820 2.602 1.697 2.602 1217 15Y
7Y 1.808 -1.90 1.828 1.853 1.910 2728 1779 2728 1.270 20Y
10Y 1.845 -2.10 1.866 1.892 1.938 2815 1.805 2815 1355 3y 945
20Y 1.877 -1.30 1.894 1.914 1.979 2792 1.840 2817 1430 CRs |4y 935
™ el Lv. | A jn |
91d CD 1.84 0.00 KTB 109.63 0.08 109.53 109.64 109.53 TODAY KRX CCP Held| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 178 5.00 | kB | 12873 0.26 128.40 128.75 128.38 Hesg 118 ¢ 52 66 66 110 9 95 81
2 o 42,821 A2 | 21,031 21,790 21,790 47,087 34,820 30,413 24,625
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 3.05 0.85 2,53 458 3.51 6.75 -9.65 9.00 -17.75 ZOx 22|, 52 PMI 27 gsto 2 Bjat
1.5Y -1.95 0.15 -1.54 0.54 -0.30 2.65 -12.55 2.65 -19.10
2y -5.25 -0.65 -4.26 -2.31 -2.84 -0.25 -15.70 -0.25 -25.15 IRS, M TL7F B2,
3y -5.25 0.00 -4.90 -4.32 -3.50 255 -13.50 475 -19.50 = G s e o5
ay -11.00 -0.30 -10.67 -11.09 -10.81 -4.50 -25.00 2.00 -30.35 TR PMILE 7 H8 ST ASU THU2S N
5Y -9.95 -0.20 -9.68 -10.40 -10.62 -3.20 -27.25 455 -27.25
7v 1830 -0.10 1818 1841 19.75 7.85 -35.15 470 -37.65 CRs, T T2t ot=.
10Y -19.00 0.10 -19.03 -19.66 -19.45 -7.50 -37.50 -7.50 -38.70
20Y -20.70 -0.45 -20.68 -21.63 -22.06 175 -29.60 175 -48.50




