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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 14225 -4.00 1.4585 1.5619 1.6835 19125 14225 19125 1.2875 -71,00 525 1Y 0A6250 -10.00 1.4550 0.6250 12y -1550 0.50
oM 13750 425 1.4080 1.5006 1.6267 19125 1.3750 19125 1.2500 -72.00 -4.00 1.5Y 0.5550 -9.00 1.5100 1.0400 2*3Y -4.00 0.50
1Y 13350 475 13685 14546 1.5807 1.9200 1.3350 1.9200 1.2200 -75.50 -3.75 2y 0.4700 -9.50 1.5600 1.0900 2*5Y -7.50 0.50
1.5Y 1.2750 -5.00 13120 13964 1.5208 2.0250 1.2750 2.0250 1.1900 -75.75 -2.75 3y 0.4300 -9.00 1.6500 0.4300 3*4Y -1.00 0.00
2y 1.2250 575 1.2650 1.3449 14730 2.1150 1.2250 2.1150 1.1675 -74.00 -2.00 4y 0.4200 -9.00 1.7000 0.4200 3*5Y -3.50 0.00
3y 1.1875 -6.25 1.2330 13108 14340 2.2225 1.1875 2.2225 1.1550 -75.75 -2.00 5Y 0.3950 -9.00 1.7500 0.3950 4*5Y -2.50 0.00
ay 1.1600 -7.00 12130 1.2961 14175 2.2900 1.1600 2.2950 1.1575 -72.75 -1.50 7Y 0.4250 -8.50 1.8650 0.4250 5%7Y 3.00 0.50
5Y 1.1525 -7.00 1.2065 1.2878 1.4071 2.3350 1.1525 2.3400 1.1525 -60.25 -0.75 10Y 0.5800 -8.00 2.0200 0.5800 5%10Y 18.50 1.00
7Y 1.1525 -7.00 1.2070 1.2879 1.4031 2.3825 1.1525 2.3950 1.1525
10Y 1.1825 -7.25 1.2415 1.3251 14351 24475 1.1825 2.4850 1.1825 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.2025 -7.25 1.2615 1.3451 14576 2.4875 1.2025 2.5225 1.2025 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.1975 7.25 1.2565 13394 1.4555 2.5075 1.1975 2.5400 1.1975 2y 1.7138 -0.0202 1.7340 1.8701 1.8539 2.9773 17138 2.9773 0.5000
20Y 1.1575 -7.50 1.2205 1.3070 1.4266 2.5300 1.1575 2.6500 1.1575 10Y 1.8462 -0.0492 1.8954 2.0146 2.0617 3.2382 1.8462 3.2382 1.3600
6*9M 475 -0.25 -5.05 -6.13 -5.68 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB ¢h= 9AY 7| Mol
9*12M -4.00 -0.50 -3.95 -4.60 -4.60 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 -11.00 -1.00 -10.35 -10.98 -10.77 20.50 -13.50 23.00 -13.50 2y 4418 348 40.70 57.01 52.99 103.03 761 103.03 -130.00
273Y 375 -0.50 -3.20 341 -3.90 11.50 -5.00 13.25 -5.00 10Y 50.62 2.28 4834 62.96 65.17 98.82 8.95 98.82 -47.20
2*4Y -6.50 -1.25 -5.20 -4.88 -5.55 18.50 775 23.50 775
2*5Y -7.25 -1.25 -5.85 -5.71 -6.59 23.25 -10.00 34,00 -10.00 | SPRD T2 HH| T-1 T-2 T-3 1Y Max | 1Y Min | 3Y Max | 3Y Min
3*4Y 275 -0.75 -2.00 -146 -1.65 7.50 -3.00 11.25 -3.00 IRS 2*10Y | -4.25 -1.50 275 -2.25 -1.75 35.75 -9.50 62.75 -9.50
3*5Y -3.50 -0.75 -2.65 230 -2.69 12.50 -5.25 22.00 -5.25 KTB 2*10Y| 6.80 -1.70 8.50 8.50 8.60 63.50 430 82.90 430
4*5Y 075 0.00 -0.65 -0.84 -1.05 525 225 10.75 -2.25 UST 2<10Y| 1324 -2.90 16.14 14.45 20.78 58.40 -23.40 177.00 -23.40
5*7Y 0.00 0.00 0.05 0.01 -040 6.25 175 14.75 -1.75
5+10Y 3.00 -0.25 350 374 280 14.00 050 3075 050
7*10Y 3.00 -0.25 345 373 3.20 7.75 175 16.75 175 IRS
10*12Y 2.00 0.00 2.00 2.00 2.25 450 2.00 7.00 -0.25 06M oD
10*15Y 1.50 0.00 1.50 143 2.05 6.75 1.25 12.50 -0.75 09M Tenor
10%20Y 250 -0.25 -2.10 -1.81 -0.85 10.25 -2.50 24.25 -11.00 01y
15Y [2625
o2y [2225 5y 675
Tenor Lv. HUH| 5MA 20MA 60MA 1YMax | 1YMin | 3YMax | 3Y Min 03y |18/1875/1825 4+7y -01
1Y 1.288 -3.70 1315 1.382 1.525 1.930 1.288 1.935 1.237 04Y 1015y 1.5
1.5Y 1.289 -3.70 1314 1.385 1.524 2113 1.289 2113 1.232 05y 165 310y 00
2y 1272 -5.50 1.305 1379 1516 2212 1272 2.230 1.225 07Y SPRD [2*3y -35
3y 1.246 -6.20 1.291 1.354 1.485 2.308 1.246 2315 1.200 10Y
ay 1277 -6.80 1328 1.399 1.534 2486 1.277 2.502 1.232 12
5Y 1277 -6.80 1325 1.395 1.521 2592 1.277 2.602 1217 15y |19.75
7Y 1329 -7.00 1.380 1462 1.594 2711 1.329 2728 1.270 20Y
10y 1340 -7.20 1392 1479 1614 2.815 1340 2.815 1340 2y CCS 47
20Y 1332 -5.50 1374 1.484 1.641 2.790 1332 2.817 1332 @
™ el Lv. | A jn |
91d CD 1.50 0.00 KTB 110.97 0.17 111.00 111.02 111.95 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 148 -3.00 | k1B | 133.93 0.70 133.94 | 13420 | 133.86 Hepg 100 A -18 118 87 80 57 64 101
EEH 31,742 ¥ | -7.786 39,528 38,972 30,155 20,150 20,990 39,080
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 470 -1.05 539 7.27 557 1045 -9.65 1045 -17.75 I0K 22|, £ DO YA} HIH =|of 22| 22
1.5Y -140 -1.30 -0.24 1.10 -0.36 3.70 -11.65 3.70 -19.10
2y -470 -0.25 -3.96 344 -4.26 -0.25 -15.20 -0.25 -25.15 IR, ® 7t 22| 22t
3y -5.85 -0.05 578 -4.28 -5.06 255 -12.75 475 -19.50
ay -11.70 -0.20 -1148 -10.30 -11.60 -4.50 -2445 0.55 -30.35
5Y 1245 20.20 T1.83 10,68 43 320 27.25 175 27.25 CRs, ™ 72t 32| AA 3=,
7Y -17.65 0.00 -17.26 -17.37 -19.14 -7.85 -34.75 -7.50 -37.65
10y -15.75 -0.05 -15.03 -15.34 -17.88 -7.50 -37.50 -7.50 -38.70
20Y 1745 -2.00 -15.37 -17.70 -2146 1.75 -29.60 1.75 -48.50




