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RS |
Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 1.3975 -0.25 14270 15330 1.6693 19125 1.3975 19125 1.2875 -79,50 -3.50 1Y oA47oo -5.00 14550 0.4700 1%2Y -1750 0.50
oM 1.3275 -0.75 13710 14724 16109 19125 1.3275 19125 1.2500 -79.75 -2.75 1.5Y 0.3900 -4.50 1.4700 1.0400 2*3Y -3.50 0.00
1Y 1.2650 -1.50 1.3245 14259 1.5637 1.9200 1.2650 1.9200 1.2200 -83.50 -3.00 2Y 0.2950 -4.50 1.5250 1.0900 2*5Y -7.00 0.50
1.5Y 1.1875 -1.75 1.2590 13673 1.5025 2.0250 1.1875 2.0250 1.1875 -82.00 -3.00 3Y 0.2600 -4.50 1.6050 0.2600 3*4Y -1.00 0.50
2y 1.1300 -1.50 1.2080 1.3159 14540 2.1150 1.1300 2.1150 1.1300 -80.25 -3.00 4y 0.2500 -4.00 1.6600 0.2500 3*5Y -3.50 0.50
3y 1.0800 -1.50 1.1675 1.2811 14143 2.2225 1.0800 2.2225 1.0800 -81.50 -3.00 5Y 0.2250 -4.00 1.7150 0.2250 4*5Y -2.50 0.00
4y 1.0525 -1.00 1.1425 1.2655 1.3971 2.2900 1.0525 2.2950 1.0525 7775 -3.75 7v 0.2600 -4.50 1.8300 0.2600 5*7Y 3.50 -0.50
5Y 1.0400 -1.00 1.1330 1.2576 1.3864 2.3350 1.0400 2.3400 1.0400 -64.25 -3.00 10Y 0.4150 -4.00 1.9850 0.4150 5*10Y 19.00 0.00
7v 1.0375 -0.75 1.1315 1.2578 1.3823 2.3825 1.0375 2.3950 1.0375
10Y 1.0575 -1.00 1.1595 1.2941 1.4140 2.4475 1.0575 2.4850 1.0575 U.S. TREASURY (H=2 A 7|FE MH))
12Y 1.0750 -1.25 1.1790 1.3140 1.4363 2.4875 1.0750 2.5225 1.0750 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.0650 -1.75 1.1730 1.3081 14337 2.5075 1.0650 2.5400 1.0650 2y 1.5971 0.0198 1.5773 1.7138 1.7340 29773 15773 29773 0.5000
20Y 1.0225 -2.00 1.1340 1.2748 1.4040 2.5300 1.0225 2.6500 1.0225 10Y 1.7075 -0.0053 17128 1.8462 1.8954 3.2382 1.7075 3.2382 1.3600
6*9M -7.00 -0.50 -5.60 -6.06 -5.84 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (32 ¥ 7|1F H
9*12M -6.25 -0.75 -4.65 -4.65 -4.72 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 -13.50 0.00 -11.65 -11.00 -1097 20.50 -13.50 23.00 -13.50 2y 40.21 2.68 37.53 4418 40.70 103.03 9.89 103.03 -130.00
2*3Y -5.00 0.00 -4.05 -3.48 -3.98 11.50 -5.00 13.25 -5.00 10Y 4525 -1.33 46.58 50.62 4834 98.82 8.95 98.82 -47.20
2*4Y -7.75 0.50 -6.55 -5.04 -5.70 18.50 -8.25 23.50 -8.25
2*5Y -9.00 050 -7.50 -5.83 -6.77 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 -2.75 0.50 -2.50 -1.56 -1.72 7.50 -3.25 11.25 -3.25 IRS 2*10Y | -7.25 0.50 -7.75 -4.25 -2.75 35.75 -9.50 6275 -9.50
3*5Y -4.00 0.50 -3.45 -2.35 -2.79 12.50 -5.25 22.00 -5.25 KTB 2*10Y|  6.00 1.50 450 6.80 8.50 63.50 430 82.90 430
4*5Y -1.25 0.00 -0.95 -0.79 -1.07 5.25 -2.25 10.75 -2.25 UST 2*10Y| 11.04 -2.51 13.55 13.24 16.14 58.40 -23.40 177.00 -23.40
5*7Y -0.25 0.25 -0.15 0.01 -0.40 6.25 -1.75 14.75 -1.75
5410y | 175 0.00 265 365 277 14.00 050 3075 050
7*10Y 2.00 -0.25 2.80 3.64 3.17 7.75 1.75 16.75 175 IRS
10*12Y 1.75 -0.25 1.95 1.99 2.23 450 1.75 7.00 -0.25 06M oDD
10*15Y 0.75 -0.75 135 1.40 1.96 6.75 0.75 12.50 -0.75 09M Tenor
10*20Y -3.50 -1.00 -2.55 -1.94 -1.01 10.25 -3.50 24.25 -11.00 o1y [26
15Y [1875
02y [1175/1425 5710 01
Tenor Lv. HYy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 6.5 3*20y -07 / -7.25
1Y 1.239 -0.20 1.281 1.358 1.509 1.928 1.239 1.935 1.237 04y [3/55 512y 03
1.5Y 1.222 -0.40 1.275 1.360 1.508 2.113 1.222 2.113 1.222 05y |45 7y*12 04
2y 1.195 -0.70 1.259 1353 1.498 2212 1.195 2.230 1.195 07y [5/475 SPRD [15%2y -06
3y 1.165 -0.40 1.235 1.328 1.466 2.308 1.165 2315 1.165 10Y [225/07 2*5y -9.25
4y 1.186 -0.10 1.264 1371 1514 2.486 1.186 2.502 1.186 12Y
5Y 1.186 0.10 1.263 1.368 1.502 2.592 1.185 2.602 1.185 15y [8.75
7Y 1.244 0.40 1317 1434 1.575 2.711 1.240 2.728 1.240 20y [0
10Y 1.255 0.80 1.328 1.450 1.593 2.815 1.247 2.815 1.247 3y CCS 255
20Y 1.257 1.00 1.320 1453 1619 2.790 1.247 2.817 1.247 BRS
™ el Lv. | A jn |
91d CD 1.49 -1.00 KTB 111.30 0.04 111.40 111.44 111.14 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 150 1.00 | ktB | 135.00 0.00 135.49 135.60 134.51 Hepeig 148 A 35 113 100 118 87 80 57
2 9 | 44130 A Q | 7,005 37,125 31,742 39,528 38,972 30,155 20,150
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 2.60 -1.30 431 6.76 543 10.45 -9.65 10.45 -17.75 IR 22|, 2ef-2, =H2{-|QF S OfA|Of K| EHg HIFO| AE ASI7|E KD EIE Oj Kt SA| B2 S ZA| 20| =
1.5Y -3.45 -1.35 -1.58 0.74 -0.56 3.70 -11.65 3.70 -19.10 M2 opztsict
2y -6.50 -0.80 -5.12 -3.71 -4.38 -0.25 -15.20 -0.25 -25.15
[ a5 | om0 | 115 | ios0 | iies | ass aais | o4 | 3008 RS, 3 72 32 ¥,
5Y -14.60 110 1296 | 1103 | -1158 3.20 2725 105 2725 2 o] Zry3el FA01 S Belok Hersiol AT, N
7v -20.65 -1.15 -18.57 -17.59 -19.22 -7.85 -34.75 -7.50 -37.65 2ot} 3H20| 790 Ol 2 DA|Z|BHA O|E MRS E|S2|& S20| Lt
10Y -19.75 -1.80 -16.83 -15.60 -17.91 -7.50 -37.50 -7.50 -38.70
20Y -23.45 -3.00 -18.56 -17.85 -21.54 1.75 -29.60 1.75 -48.50 CRS, ©™ 712+ 32| }2h




