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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 1.7000 -0.25 1.7025 1.7450 1.8100 1.9125 1.6750 2.0025 1.2875 -73,25 1.25 1Y 08200 0.00 1.4750 0.8000 1+2Y -16Aoo -0.50
9M 1.6200 -0.50 1.6275 1.6900 1.7765 1.9125 1.6200 1.9525 1.2500 -73.25 2.00 1.5Y 0.7450 0.00 1.5250 1.1650 2*3Y -4.00 0.00
1Y 1.5525 -1.25 1.5685 1.6435 1.7440 1.9200 1.5525 1.9200 1.2200 -76.75 2.25 2Y 0.6600 -0.50 1.5650 1.2500 2*5Y -3.50 -0.50
1.5Y 14775 -2.00 1.4980 1.5776 1.6942 2.0250 14775 2.0250 1.1900 -76.50 2.50 3Y 0.6200 -0.50 1.6550 0.6200 3*4Y 1.50 0.00
2Y 1.4275 -275 14535 1.5343 1.6525 2.1150 14275 2.1150 1.1675 -73.75 2.00 4y 0.6350 -0.50 1.7200 0.6350 3*5Y 0.50 -0.50
3Y 1.3850 -3.00 1.4095 1.4906 1.6165 22225 1.3850 22225 1.1550 -73.50 1.50 5Y 0.6250 -1.00 1.7800 0.6250 4*5Y -1.00 -0.50
4y 1.3725 -2.50 1.3960 14721 1.6006 2.2950 13725 2.2950 1.1575 -65.00 1.75 7Y 0.7050 -1.00 1.8950 0.7050 5*7Y 8.00 0.00
5Y 1.3600 -2.50 1.3850 1.4590 1.5917 2.3400 1.3600 2.3400 1.1575 -51.50 1.75 10Y 0.8750 -1.00 2.0500 0.8700 5*10Y 25.00 0.00
7Y 1.3550 -275 1.3810 14511 1.5871 2.3950 1.3550 2.3950 1.1675
10Y 1.3900 -2.75 1.4145 1.4788 1.6140 2.4850 1.3900 2.4850 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.4100 -2.75 1.4345 1.5034 1.6389 2.5225 1.4100 2.5225 1.2150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.4050 -275 1.4295 1.5024 1.6422 2.5400 1.4050 2.5400 1.2150 2Y 1.7392 -0.1189 1.8581 1 .8789 1.8426 29773 1.7392 29773 0.4800
20Y 1.3775 -275 1.4020 1.4730 1.6169 2.5600 1.3775 2.6500 1.2150 10Y 2.0243 -0.0329 2.0572 2.0900 2.0797 3.2382 2.0243 3.2382 1.3600
6*9M -8.00 -0.25 -7.50 -5.50 -3.35 8.50 -8.00 12.50 -8.00 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -6.75 -0.75 -5.90 -4.65 -3.25 8.25 -6.75 10.50 -6.75 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -12.50 -1.50 -11.50 -10.93 -9.15 23.00 -12.50 23.00 -12.50 2y 2242 -10.69 33.11 35.89 34.16 103.03 -15.48 103.03 -130.00
2*3Y -4.25 -0.25 -4.40 -4.36 -3.60 13.25 -5.00 13.25 -5.00 10Y 4293 -1.09 44.02 46.80 49.27 98.82 -10.51 98.82 -47.20
2*4Y -5.50 0.25 -5.75 -6.21 -5.19 21.75 -7.75 23.50 -7.75
2*5Y -6.75 0.25 -6.85 -7.53 -6.08 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 -1.25 0.50 -1.35 -1.85 -1.59 8.50 -3.00 11.25 -3.00 IRS 2*10Y | -375 0.00 -3.75 -3.25 -4.25 42.50 -9.50 62.75 -9.50
3*5Y -2.50 0.50 -2.45 -3.16 -248 14.00 -5.25 22.00 -5.25 KTB 2*10Y|  8.00 -1.00 9.00 10.20 8.60 63.50 430 82.90 430
4*5Y -1.25 0.00 -1.10 -1.31 -0.89 6.00 -2.25 10.75 -2.25 UST 2*10Y| 2851 8.60 19.91 21.11 2371 79.07 -23.40 177.00 -23.40
5*7Y -0.50 -0.25 -0.40 -0.79 -0.46 7.25 -1.75 14.75 -1.75
5410Y_ | 300 -0.25 295 1.98 223 1625 050 3075 050
7*10Y 3.50 0.00 3.35 2.76 2.68 9.50 1.75 16.75 175 IRS
10*12Y 2.00 0.00 2.00 2.46 2.50 4.50 2.00 7.75 -0.25 06M oDD
10*15Y 1.50 0.00 1.50 2.36 2.83 6.75 1.50 13.00 -0.75 09M i
10*20Y -1.25 0.00 -1.25 -0.57 0.30 10.25 -1.50 27.50 -11.00 01Y [55.75
1.5Y
BOND 02Y [4375/435/43 /4275 6*9M -7.75
Tenor Lv. Hyd| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 1*15Y -7.25
1Y 1.534 0.00 1.532 1.603 1.694 1.935 1.526 1.935 1.237 04Y 1%2Y -12
1.5Y 1.536 0.00 1.532 1.596 1.693 2113 1522 2.113 1.232 05y |36 2*10Y -04
2y 1.515 -1.20 1516 1.584 1.687 2.230 1.501 2.230 1.225 07Y SPRD [5*7Y -0.5
3y 1477 -2.30 1.485 1.555 1.664 2315 1.467 2315 1.200 10Y
4y 1.522 -2.30 1.532 1.602 1716 2.502 1512 2.502 1.232 12Y
5Y 1.502 -2.50 1.516 1.586 1.700 2.602 1.495 2.602 1217 15Y
7v 1.584 -2.20 1.598 1.661 1.779 2.728 1577 2.728 1.270 20Y
10Y 1.595 -2.20 1.610 1.682 1.810 2.815 1.587 2.815 1.355 3y CCS 615/ 62
20Y 1.630 -3.00 1.654 1724 1.844 2792 1.630 2.817 1.430 CRS
PEEE‘ Lv. Y| Lv. HdH| Al prul |
91d CD 1.80 0.00 KTB 110.45 0.08 110.39 110.48 110.39 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ calL | 176 1.00 | ktB | 13130 0.24 131.18 | 13136 | 131.15 Hepsg 109 A 6 103 69 112 84 115 103
2 9 | 36,853 A& | -20322 57,175 12,444 32,116 28,080 39,344 37,388
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 1.85 -1.25 3.65 4.02 498 7.85 -9.65 9.00 -17.75 Ik 22, MY Y 2EQ AR HEkat &4 FOMCE Ch7|stH 22| 3tat
1.5Y -5.85 -2.00 -3.38 -1.82 0.13 3.70 -12.55 3.70 -19.10
2y -8.75 -1.55 -6.25 -4.96 -3.50 -0.25 -15.70 -0.25 -25.15 IRS, M 20| ASE|n S2| sl2 Oz HE BYEY
3Y -9.20 -0.70 -7.55 -6.45 -4.79 2.55 -13.50 475 -19.50
4y -14.95 -0.20 -13.56 -12.97 -11.57 -4.50 -25.00 2.00 -30.35 o
5Y 14.20 0.00 3.2 272 10,84 320 27.25 455 27.25 CRS, 2Y Olg FZHOIM S2i o=,
7Y -22.90 -0.55 -21.68 -21.00 -19.23 -7.85 -35.15 -4.70 -37.65
10Y -20.50 -0.55 -19.51 -20.28 -19.65 -7.50 -37.50 -7.50 -38.70
20Y -25.25 0.25 -25.22 -25.14 -22.67 1.75 -29.60 1.75 -48.50




