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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 1.8150 0.00 1.8200 1.8293 1.8613 19125 1.6750 2.0875 1.2875 -71,50 1.75 1Y msso 150 1.4750 0.9950 12y -1050 150
oM 1.7800 0.25 1.7925 1.8081 1.8449 19125 17375 2.0525 1.2500 -74.00 1.25 1.5Y 0.9700 1.00 1.5250 1.2350 2*3Y -3.00 0.00
1Y 1.7500 -0.25 1.7685 1.7858 1.8247 1.9200 1.7500 2.0325 1.2200 -73.75 0.50 2y 0.9300 0.00 1.5650 1.3200 2*5Y -3.00 0.00
1.5Y 1.7100 -0.25 1.7305 1.7495 1.7894 2.0250 1.7100 2.0325 1.1900 -73.50 0.50 3y 0.9000 0.00 1.6550 0.9000 3*4Y 0.00 0.00
2y 1.6675 -0.50 1.6900 1.7098 17532 2.1150 1.6675 2.1150 1.1675 -72.00 0.50 4y 0.9000 0.00 1.7200 0.8900 3*5Y 0.00 0.00
3y 1.6350 -0.50 1.6605 1.6801 17204 2.2225 1.6350 2.2225 1.1550 -71.25 0.50 5Y 0.9000 0.00 1.7800 0.8750 4*5Y 0.00 0.00
ay 1.6200 -0.50 1.6495 1.6694 1.7056 2.2950 1.6150 2.2950 1.1575 -64.00 0.50 7Y 0.9650 0.00 1.8950 0.9300 5%7Y 6.50 0.00
5Y 1.6125 -0.50 1.6435 1.6629 1.6983 2.3400 1.6050 2.3400 1.1575 -53.25 0.25 10Y 1.1050 0.00 2.0500 1.0700 5%10Y 20.50 0.00
7Y 1.6050 -0.50 1.6390 1.6601 1.6947 2.3950 1.5950 2.3950 1.1675
10Y 1.6375 -0.25 1.6685 1.6893 1.7229 2.4850 1.6150 2.4850 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.6650 -0.25 1.6960 1.7150 1.7488 2.5225 1.6425 2.5225 1.2150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.6725 -0.25 1.7040 17234 1.7551 2.5400 1.6450 2.5400 12150 2y 2.2002 0.0121 2.1881 2.1637 2.2006 2.9773 1.8870 2.9773 04500
20Y 1.6500 -0.50 1.6845 1.7035 17365 2.5600 1.6225 2.6500 1.2150 10Y 2.3927 0.0009 23918 2.3768 24139 3.2382 23735 3.2382 1.3600
6*9M 350 0.25 275 211 -1.63 8.50 525 12.50 -6.00 U.S. TREASURY - KTB ¢h= 9AY 7| Mol
9*12M -3.00 -0.50 -2.40 224 -2.02 8.25 -450 10.50 -450 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max | 1YMin | 3Y Max | 3Y Min
1+2Y -8.25 -0.25 -7.85 -7.60 -7.15 23.00 -11.00 23.00 -11.00 2y 50.02 0.91 49.11 4387 47.36 103.03 -22.88 103.03 -152.70
273Y 325 0.00 -2.95 -2.96 -3.28 13.25 425 13.25 -4.25 10Y 56.77 031 57.08 51.68 54.69 98.82 -11.26 98.82 -59.50
2*4Y 475 0.00 -4.05 -4.04 -476 2175 -6.50 23.50 -6.50
2*5Y -5.50 0.00 -4.65 -4.69 -5.49 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 -150 0.00 -1.10 -1.08 -148 8.50 -2.50 11.25 -2.50 IRS 2*10Y | -3.00 0.25 -3.25 -2.00 -1.00 42.50 -6.50 62.75 -6.50
3*5Y 225 0.00 -1.70 -1.73 221 14.00 -3.50 22.00 -3.50 KTB 2*10Y| 12,50 0.10 12.40 13.50 14.00 63.50 430 82.90 430
4*5Y 075 0.00 -0.60 -0.65 073 6.00 -1.25 10.75 -1.25 UST 2<10Y| 19.25 -1.12 20.37 2131 2133 79.07 -23.40 177.00 -23.40
5*7Y 075 0.00 -045 -0.28 -0.36 7.25 -1.25 14.75 -1.25
5+10Y 2550 025 2550 264 246 1625 075 3075 075
7*10Y 3.25 0.25 2.95 291 2.82 9.50 175 16.75 175 IRS
10*12Y 275 0.00 275 258 2.59 450 2.00 7.75 -0.25 06M oD
10*15Y 3.50 0.00 3.55 341 3.22 6.75 2.00 13.00 -0.75 09M |785 Tenor
10%20Y 125 -0.25 1.60 143 137 10.25 -1.50 27.50 -11.00 01y
1.5Y
02y |68:5/67 2y*10y -2.75
Tenor Lv. HUH| 5MA 20MA 60MA 1YMax | 1YMin | 3YMax | 3Y Min 03y
1Y 1.682 -0.40 1.697 1.731 1778 1.935 1.682 2.020 1.237 04Y
1.5Y 1.680 -0.60 1.700 1.737 1.784 2113 1.680 2113 1232 05y |63
2y 1.700 0.30 1717 1.740 1.780 2.230 1.697 2.230 1.225 07Y SPRD
3y 1.667 -0.30 1.694 1.718 1.754 2315 1.667 2315 1.200 10Y
ay 1.725 -0.20 1.753 1774 1.810 2.502 1.725 2.502 1.232 12
5Y 1.705 -0.50 1.738 1.758 1.798 2.602 1.697 2.602 1217 15Y
7Y 1.789 0.00 1.818 1.840 1.884 2728 1.779 2728 1.270 20Y
10y 1.825 040 1.850 1.876 1915 2.815 1.805 2.815 1.355 3y 91
20Y 1.855 -0.20 1.884 1.906 1.951 2792 1.840 2.817 1430 @
™ el Lv. | A jn |
91d CD 1.84 0.00 KTB 109.69 0.00 109.65 109.71 109.63 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ calL | 174 -1.00 | ktB | 12893 -0.04 12884 | 12901 | 12874 Hepg 734 -46 119 79 89 66 89 101
2 9 | 40,610 2 | -5685 46,295 22,914 26,950 19,621 34,135 36,116
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 6.80 0.15 7.17 545 464 7.85 -9.65 9.00 -17.75 IO 22|, BE SHAE L HILSD 2B
1.5Y 3.00 0.35 3.03 1.28 0.59 355 -12.55 355 -19.10
2y -3.25 -0.80 272 -3.06 -2.65 -0.25 -15.70 -0.25 -25.15 RS, 77+ Btat,
3y -3.20 -0.20 333 -3.82 331 255 -13.50 475 -19.50 - ey =
ay -10.50 -0.30 -10.39 -1047 -1045 -4.50 -25.00 2.00 -30.35 FHUS0] Aol o L
5Y -9.25 0.00 -9.43 -9.56 -9.96 -3.20 -27.25 455 -27.25 N
7v 1840 -0.50 17.86 17.98 -18.89 7.85 -35.15 470 -37.65 CRs, 1|2 28,
10y -18.75 -0.65 -18.15 -18.67 -19.19 -7.50 -37.50 -7.50 -38.70
20Y -20.50 -0.30 -19.97 -20.25 -21.44 1.75 -29.60 1.75 -48.50




