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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 1.5625 775 1.6445 1.6800 1.7473 1.9125 1.5625 1.9125 1.2875 -71,75 2.50 1Y 0A7400 -3.50 1.4750 0.7400 1+2Y —1650 -1.00
9M 1.5050 -6.50 1.5750 1.6104 1.6968 1.9125 1.5050 1.9125 1.2500 -75.50 1.50 1.5Y 0.6500 -4.00 1.5250 1.1100 2*3Y -6.50 0.00
1Y 14575 -6.00 1.5225 1.5555 1.6539 1.9200 14575 1.9200 1.2200 -71.75 0.75 2Y 0.5750 -4.50 1.5650 1.1300 2*5Y -9.50 0.00
1.5Y 1.4050 -5.50 14615 1.4905 1.5967 2.0250 1.4050 2.0250 1.1900 -80.50 1.00 3Y 0.5100 -4.50 1.6550 0.5100 3*4Y -1.00 0.00
2Y 1.3525 -5.25 1.4075 1.4359 1.5500 2.1150 1.3525 2.1150 1.1675 -80.25 1.00 4y 0.5000 -4.50 1.7200 0.5000 3*5Y -3.00 0.00
3Y 1.3150 -5.50 1.3710 1.3939 15113 22225 1.3150 22225 1.1550 -81.00 1.25 5Y 0.4800 -4.50 1.7800 0.4800 4*5Y -2.00 0.00
4y 1.3025 -5.50 1.3580 1.3766 1.4957 2.2900 1.3025 2.2950 1.1575 -79.00 0.25 7Y 0.5000 -5.50 1.8950 0.5000 5*7Y 2.00 -1.00
5Y 1.2900 -575 1.3490 1.3645 1.4850 2.3350 1.2900 2.3400 1.1575 -68.00 0.25 10Y 0.6500 -5.50 2.0500 0.6500 5*10Y 17.00 -1.00
7Y 1.2900 -575 1.3495 1.3619 1.4804 2.3825 1.2900 2.3950 1.1675
10Y 1.3300 -5.75 1.3880 1.3954 15108 24475 1.3300 2.4850 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.3500 -5.75 1.4080 1.4154 1.5343 2.4875 1.3500 2.5225 1.2150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.3450 -575 1.4015 1.4100 1.5348 2.5075 1.3450 2.5400 1.2150 2Y 1.7518 -0.0737 1.8255 1.8498 1.8331 29773 1.7359 29773 0.4800
20Y 1.3150 -5.50 1.3695 1.3801 1.5085 2.5300 1.3150 2.6500 1.2150 10Y 2.0236 -0.0261 2.0497 2.1046 2.0916 3.2382 1.9501 3.2382 1.3600
6*9M -5.75 1.25 -6.95 -6.96 -5.05 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -4.75 0.50 -5.25 -5.49 -4.28 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 -10.50 0.75 -11.50 -11.96 -10.39 21.50 -13.50 23.00 -13.50 2y 37.18 -3.27 40.45 39.98 37.31 103.03 347 103.03 -130.00
2*3Y -3.75 -0.25 -3.65 -4.20 -3.88 11.75 -5.00 13.25 -5.00 10Y 54.66 3.89 50.77 53.46 51.06 98.82 7.01 98.82 -47.20
2*4Y -5.00 -0.25 -4.95 -5.93 -5.43 19.00 -7.75 23.50 -7.75
2*5Y -6.25 -0.50 -5.85 -7.14 -6.50 24.50 -10.00 34.00 -10.00 Lv. My T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y -1.25 0.00 -1.30 -1.73 -1.55 7.50 -3.00 11.25 -3.00 IRS 2*10Y | -2.25 -0.50 -1.75 -1.50 -1.50 39.50 -9.50 62.75 -9.50
3*5Y -2.50 -0.25 -2.20 -2.94 -262 12.75 -5.25 22.00 -5.25 KTB 2*10Y| 9.70 -2.40 12.10 12.00 12.10 63.50 430 82.90 430
4*5Y -1.25 -0.25 -0.90 -1.21 -1.07 5.50 -2.25 10.75 -225 UST 2*10Y| 27.18 476 2242 2548 25.85 63.77 -23.40 177.00 -23.40
5*7Y 0.00 0.00 0.05 -0.26 -0.46 6.25 -1.75 14.75 -1.75
5410y | 400 0.00 3.90 3.09 258 15.00 050 3075 050
7*10Y 4.00 0.00 3.85 3.35 3.04 9.00 1.75 16.75 175 IRS
10*12Y 2.00 0.00 2.00 2.00 2.35 450 2.00 7.25 -0.25 06M  [55.25 oD
10*15Y 1.50 0.00 135 1.46 2.40 6.75 1.25 12.50 -0.75 09M [50.5
10*20Y -150 0.25 -1.85 -1.53 -0.22 10.25 -2.00 24.50 -11.00 01Y  |50/455 [lenoy
1.5Y
BOND 02y |35 1y*3y -13.75
Tenor Lv. Hyd| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 35.5 1.5y*2y -5
1Y 1.379 -3.90 1426 1.489 1.599 1.935 1.379 1.935 1.237 04Y [30.75/31.25
1.5Y 1.391 -3.70 1435 1.493 1.599 2113 1.391 2.113 1.232 05Y  [33.25/29.5/29
2y 1.380 -4.10 1434 1476 1.592 2217 1.380 2.230 1.225 07Y SPRD
3Y 1.350 -4.30 1.404 1436 1.560 2.308 1.350 2315 1.200 10Y
4y 1.392 -5.80 1.456 1.487 1611 2.502 1.392 2.502 1.232 12Y
5Y 1.385 -6.40 1453 1475 1.597 2.592 1.385 2.602 1217 15Y
7v 1.456 -6.50 1.526 1.547 1.673 2.711 1456 2.728 1.270 20Y
10Y 1477 -6.50 1.547 1.562 1.697 2.815 1477 2.815 1.355
20Y 1.500 -6.20 1.567 1.590 1.731 2.790 1.500 2.817 1430 CRS
PEEE‘ Lv. Y| Lv. HdH| Al prul |
91d CD 1.61 -12.00 KTB 110.74 0.14 110.64 110.77 110.60 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 150 -22.00 | LkTB | 13258 0.73 132.03 | 13267 | 131.89 Hepsg 34 -58 151 79 % 74 98 86
2 9 | 30,000 A | -27.488 57,488 21,225 25,345 31,052 41,020 28,300
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 7.85 -2.10 9.63 6.67 549 10.45 -9.65 10.45 -17.75 IOk 22|, 2EY 7|1E22| Qstet £t 08} 7|2 AXES AL 22
1.5Y 140 -1.80 2.69 -0.23 -0.26 3.70 -12.55 3.70 -19.10
2Y -2.75 -1.15 -2.61 -4.05 -4.21 -0.25 -15.20 -0.25 -25.15 IRS, 7|F=22| OI8IE HtYsiny 2t
3Y -3.50 -1.20 -3.34 -4.25 -4.89 2.55 -13.50 475 -19.50
4y -8.95 0.30 -9.78 -11.03 -11.55 -4.50 -25.00 2.00 -30.35 CRS, H 77t 812t
5Y -9.50 0.65 -1042 -11.00 -11.16 -3.20 -27.25 455 -27.25 '
7Y -16.60 0.75 -17.67 -18.55 -19.30 -7.85 -35.15 -4.70 -37.65
10Y -14.70 0.75 -15.90 -16.68 -18.59 -7.50 -37.50 -7.50 -38.70
20Y -18.50 0.70 -19.73 -20.95 -22.27 1.75 -29.60 1.75 -48.50




