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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 1.6750 -1.25 1.6855 1.6939 1.7642 1.9125 1.6750 1.9125 1.2875 -69,50 -4.50 1Y 08550 -6.00 1.4750 0.7450 1+2Y —1650 1.00
9M 1.6025 -1.50 1.6125 1.6215 1.7179 1.9125 1.6025 1.9125 1.2500 -71.50 -4.00 1.5Y 0.7700 -5.50 1.5250 1.1100 2*3Y -5.50 0.50
1Y 1.5500 -1.50 1.5590 1.5641 1.6780 1.9200 1.5325 1.9200 1.2200 -73.50 -3.25 2Y 0.6900 -5.00 1.5650 1.1400 2*5Y -4.50 0.50
1.5Y 1.4850 -1.50 1.4895 1.4960 1.6235 2.0250 1.4500 2.0250 1.1900 -75.00 -275 3Y 0.6350 -4.50 1.6550 0.5450 3*4Y 1.00 0.50
2Y 1.4250 -1.75 1.4300 14433 1.5786 2.1150 1.3975 2.1150 1.1675 -72.50 -2.25 4y 0.6450 -4.00 1.7200 0.5500 3*5Y 1.00 0.00
3Y 1.3850 -1.75 1.3875 1.3993 1.5401 22225 1.3475 22225 1.1550 -71.50 -275 5Y 0.6450 -4.50 1.7800 0.5550 4*5Y 0.00 -0.50
4y 1.3700 -1.75 1.3695 1.3815 1.5243 2.2900 1.3275 2.2950 1.1575 -68.00 -2.50 7Y 0.6750 -4.50 1.8950 0.6200 5*7Y 3.00 0.00
5Y 1.3600 -1.75 1.3550 1.3688 1.5140 2.3350 1.3150 2.3400 1.1575 -56.25 -3.50 10Y 0.8250 -5.50 2.0500 0.7900 5*10Y 18.00 -1.00
7Y 1.3550 -2.00 1.3515 1.3650 1.5092 2.3950 1.3100 2.3950 1.1675
10Y 1.3875 -2.00 1.3830 1.3975 1.5384 2.4850 1.3450 2.4850 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.4075 -2.00 1.4030 1.4175 1.5623 2.5225 1.3650 2.5225 1.2150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.4000 -2.00 1.3965 14125 1.5639 2.5400 1.3600 2.5400 1.2150 2Y 1.8728 0.0411 1.831 7 1 .91 68 1.9002 29773 1.7359 29773 0.4800
20Y 1.3675 -2.00 1.3650 1.3839 1.5382 2.5600 1.3350 2.6500 1.2150 10Y 2.1390 0.0766 2.0624 2.0677 2.0505 3.2382 1.9501 3.2382 1.3600
6*9M -7.25 -0.25 -7.30 -7.24 -4.63 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (o= HYPL 7|= HYY
9*12M -5.25 0.00 -5.35 -5.74 -3.99 8.00 -7.00 10.50 -7.00 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -12.50 -0.25 -12.90 -12.09 -9.95 23.00 -13.50 23.00 -13.50 2y 41.78 6.11 35.67 4548 43.92 103.03 0.39 103.03 -130.00
2*3Y -4.00 0.00 -4.25 -4.40 -3.85 12.50 -5.00 13.25 -5.00 10Y 58.90 9.16 49.74 52.77 52.05 98.82 6.99 98.82 -47.20
2*4Y -5.50 0.00 -6.05 -6.18 -5.43 20.50 -7.75 23.50 -7.75
2*5Y -6.50 0.00 -7.50 -7.45 -6.46 26.25 -10.00 34.00 -10.00 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y -1.50 0.00 -1.80 -1.78 -1.58 8.00 -3.00 11.25 -3.00 IRS 2*10Y | -375 -0.25 -3.50 -5.25 -5.75 42.25 -9.50 62.75 -9.50
3*5Y -2.50 0.00 -3.25 -3.05 -2.62 14.00 -5.25 22.00 -5.25 KTB 2*10Y| 9.50 0.50 9.00 7.80 6.90 63.50 430 82.90 430
4*5Y -1.00 0.00 -1.45 -1.28 -1.03 6.00 -2.25 10.75 -2.25 UST 2*10Y| 2662 3.55 23.07 15.09 15.03 68.39 -23.40 177.00 -23.40
5*7Y -0.50 -0.25 -0.35 -0.38 -0.48 6.75 -1.75 14.75 -1.75
5410V | 275 -0.25 280 288 245 16.00 050 3075 050
7*10Y 3.25 0.00 3.15 3.25 2.93 9.25 1.75 16.75 1.75 IRS
10*12Y 2.00 0.00 2.00 2.00 2.39 450 2.00 7.75 -0.25 06M  [60.25 oD
10*15Y 1.25 0.00 135 1.50 2.55 6.75 1.25 13.00 -0.75 09M  [55 i
10*20Y -2.00 0.00 -1.80 -1.36 -0.02 10.25 -2.00 27.50 -11.00 01y
1.5Y
BOND 02y 9m*1y -5.25
Tenor Lv. HYy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 1y*2y -135
1Y 1453 -2.00 1472 1514 1.628 1.935 1453 1.935 1.237 04Y 5y*10y 2.75
1.5Y 1453 -2.20 1475 1516 1.627 2113 1453 2.113 1.232 05Y  [35/35.75/36
2y 1455 -2.00 1.463 1.495 1.620 2.219 1455 2.230 1.225 07Y SPRD
3y 1417 -2.00 1423 1453 1.589 2315 1412 2315 1.200 10Y
4y 1.465 -2.00 1.469 1.502 1.641 2.502 1461 2.502 1.232 12Y
5Y 1.460 -1.50 1457 1.486 1.625 2.592 1.440 2.602 1217 15Y
7Y 1.533 -1.50 1.530 1.561 1.702 2719 1.510 2.728 1.270 20Y
10Y 1.550 -1.50 1.544 1574 1.727 2.815 1.520 2.815 1.355 4y 63
20Y 1.567 -1.70 1.567 1.607 1.761 2792 1.557 2.817 1430 CRS
PEEE‘ Lv. Y| Lv. HdH| Al prul |
91d CD 1.78 0.00 KTB 110.53 0.06 110.59 110.60 110.53 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
CALL 1.74 0.00 LKTB 131.80 0.18 131.93 132.11 131.77 HelEg 98 12 86 74 67 102 95 101
2 9 | 41,020 A | 12720 28,300 39,269 25,490 35914 36,090 37,060
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 9.70 0.50 8.72 5.00 5.05 9.70 -9.65 9.70 -17.75 SOk 22|, DY §Z o|Ao| HIE7|MEQl 2oint oA Qs 2 Bfat
1.5Y 3.20 0.70 147 -1.97 -0.39 3.70 -12.55 3.70 -19.10
2y -3.00 025 -330 -5.18 -4.13 -0.25 -15.20 -0.25 -25.15 RS, MM St GESt0] ™ T2 6t 7 ZE
3Y -3.20 0.25 -3.55 -5.39 -4.92 2.55 -13.50 475 -19.50
4y -9.50 0.25 -9.97 -12.08 -11.63 -4.50 -25.00 2.00 -30.35 CRS, H 77t 812t
5Y -10.00 -0.25 -10.24 -11.75 -11.12 -3.20 -27.25 455 -27.25 '
7Y -17.80 -0.50 -17.81 -19.64 -19.33 -7.85 -35.15 -4.70 -37.65
10Y -16.25 -0.50 -16.14 -17.65 -18.87 -7.50 -37.50 -7.50 -38.70
20Y -19.95 -0.30 -20.24 -22.30 -22.32 1.75 -29.60 1.75 -48.50




