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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 1.7025 -2.25 1.7215 1.7729 1.8252 1.9125 1.6750 2.0150 1.2875 -70,50 1.50 1Y 0A88OO -3.50 1.4750 0.8000 1+2Y -1550 1.00
9M 1.6400 -3.50 1.6690 1.7279 1.7965 1.9125 1.6400 1.9825 1.2500 -70.25 2.75 1.5Y 0.8150 -3.00 1.5250 1.1650 2*3Y -4.00 0.00
1Y 1.5850 -5.00 1.6260 1.6886 1.7673 1.9200 1.5850 1.9550 1.2200 -74.75 4.00 2Y 0.7250 -2.50 1.5650 1.2500 2*5Y -2.50 0.00
1.5Y 1.5175 -575 1.5620 1.6304 1.7202 2.0250 15175 2.0250 1.1900 -73.75 4.50 3Y 0.6850 -2.50 1.6550 0.6400 3*4Y 2.00 0.00
2Y 1.4725 -6.50 1.5205 1.5875 1.6792 2.1150 14725 2.1150 1.1675 -70.00 4.50 4y 0.7050 -2.50 1.7200 0.6550 3*5Y 1.50 0.00
3Y 1.4225 -7.00 14735 1.5468 1.6438 22225 14225 22225 1.1550 -69.25 4.50 5Y 0.7000 -2.50 1.7800 0.6500 4*5Y -0.50 0.00
4y 1.4050 -7.00 14535 1.5281 1.6272 2.2950 1.4050 2.2950 1.1575 -59.75 5.25 7Y 0.7900 -2.00 1.8950 0.7350 5*7Y 9.00 0.50
5Y 1.3925 -7.00 1.4385 1.5164 1.6183 2.3400 1.3925 2.3400 1.1575 -47.25 5.75 10Y 0.9400 -2.00 2.0500 0.8850 5*10Y 24.00 0.50
7Y 1.3875 -7.25 14310 1.5080 1.6131 2.3950 1.3875 2.3950 1.1675
10Y 1.4125 -7.75 1.4570 1.5346 1.6392 2.4850 14125 2.4850 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.4350 -7.75 1.4825 1.5611 1.6648 2.5225 1.4350 2.5225 1.2150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.4300 -8.00 1.4795 1.5633 1.6690 2.5400 1.4300 2.5400 1.2150 2Y 1.8725 -0.0653 1.9378 1.9259 1.8615 29773 1.8317 29773 0.4800
20Y 1.4025 -7.50 1.4490 1.5353 1.6445 2.5600 1.4025 2.6500 1.2150 10Y 2.1181 -0.0226 2.1407 2.1460 2.0846 3.2382 2.0719 3.2382 1.3600
6*9M -6.25 -1.25 -5.25 -4.50 -2.87 8.50 -6.25 12.50 -6.25 U.S. TREASURY - KTB (o= HYPL 7|= HYY
9*12M -5.50 -1.50 -4.30 -3.93 -2.92 8.25 -5.50 10.50 -5.50 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -11.25 -1.50 -10.55 -10.11 -8.81 23.00 -12.00 23.00 -12.00 2y 36.25 -1.03 37.28 36.59 30.65 103.03 -15.48 103.03 -132.00
2*3Y -5.00 -0.50 -4.70 -4.08 -3.55 13.25 -5.00 13.25 -5.00 10Y 51.61 474 46.87 48.40 42.96 98.82 -10.51 98.82 -47.20
2*4Y -6.75 -0.50 -6.70 -5.94 -5.20 21.75 =175 23.50 -7.75
2*5Y -8.00 -0.50 -8.20 -7.11 -6.10 27.25 -10.00 34.00 -10.00 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y -1.75 0.00 -2.00 -1.86 -1.66 8.50 -3.00 11.25 -3.00 IRS 2*10Y | -6.00 -1.25 -4.75 -6.00 -7.25 42.50 -9.50 62.75 -9.50
3*5Y -3.00 0.00 -3.50 -3.04 -2.55 14.00 -5.25 22.00 -5.25 KTB 2*10Y| 9.20 -1.50 10.70 10.20 10.00 63.50 430 82.90 430
4*5Y -1.25 0.00 -1.50 -1.18 -0.89 6.00 -2.25 10.75 -2.25 UST 2*10Y| 2456 427 20.29 22.01 2231 79.07 -23.40 177.00 -23.40
5*7Y -0.50 -0.25 -0.75 -0.84 -0.51 7.25 -1.75 14.75 -1.75
5410V | 200 -0.75 1.85 1.83 210 1625 050 3075 050
7*10Y 2.50 -0.50 2.60 2.66 2.61 9.50 1.75 16.75 1.75 IRS 6y 44.75
10*12Y 2.25 0.00 2.55 2.65 2.55 4.50 2.00 7.75 -0.25 06M [70.75 oD
10*15Y 1.75 -0.25 2.25 2.86 2.98 6.75 1.75 13.00 -0.75 09M  [66.5 Tenor
10*20Y -1.00 0.25 -0.80 0.06 0.53 10.25 -1.50 27.50 -11.00 01Y  |62.25/62
1.5Y
BOND 02y 6m*9m -4.75
Tenor Lv. Hyd| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y |42.25 1y*2y -10
1Y 1.541 -4.60 1.585 1.641 1717 1.935 1.541 1.970 1.237 04Y
1.5Y 1.531 -5.10 1.571 1.633 1.716 2113 1.531 2.113 1.232 05Y  [41.5/41
2Y 1.510 -5.50 1.551 1.630 1.711 2.230 1.510 2.230 1.225 07Y SPRD
3Y 1472 -6.00 1.521 1.601 1.688 2.315 1472 2315 1.200 10Y
4y 1.522 -6.30 1.569 1.650 1.740 2.502 1.522 2.502 1.232 12Y
5Y 1.512 -6.80 1.560 1.635 1.723 2.602 1512 2.602 1217 15Y
7Y 1.591 -7.00 1.632 1.710 1.802 2.728 1.591 2.728 1.270 20Y
10Y 1.602 -7.00 1.648 1.737 1.835 2.815 1.602 2.815 1.355 1y 92
20Y 1.665 -6.20 1.698 1.777 1.866 2.792 1.665 2.817 1.430 CRS |2y 755
PEEE‘ Lv. HUH| Lv. HdH| Al prul |
91d CD 1.81 -1.00 KTB 110.25 0.18 110.12 110.29 110.10 TODAY KRX CCP Held| T-1 T-2 T-3 T-4 T-5 T-6
CALL 1.75 0.00 LKTB 131.09 0.77 130.48 131.18 130.46 HelEg s 12 103 59 39 82 82 97
EREN 39,344 & | 1956 37,388 18,593 8,170 27,165 27,165 38,705
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 440 -0.40 410 479 498 7.85 -9.65 9.00 -17.75 ILaK 22|, 7|22 0%} J|jE o= et
1.5Y -1.35 -0.65 -0.92 -0.27 0.39 3.70 -12.55 3.70 -19.10
2Y -3.75 -1.00 -3.01 -4.24 -3.20 -0.25 -15.70 -0.25 -25.15 IRS, 7|E22| 0I5t 7H5 A AlAF @goz 2 = 3
3Y -4.95 -1.00 -4.73 -5.40 -4.42 2.55 -13.50 475 -19.50
4y -11.70 -0.70 -11.53 -12.22 -11.32 -4.50 -25.00 2.00 -30.35 CRS, H 77t B2t
5Y -11.95 -0.20 -12.13 -11.86 -10.50 -3.20 -27.25 455 -27.25 '
7Y -20.35 -0.25 -20.12 -20.25 -18.93 -7.85 -35.15 -4.70 -37.65
10Y -18.95 -0.75 -19.12 -20.22 -19.55 -7.50 -37.50 -7.50 -38.70
20Y -26.25 -1.30 -24.94 -24.19 -22.12 1.75 -29.60 1.75 -48.50




