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gwRS ... |
Tenor Lv. Yy 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 1.3750 -2.00 1.3915 14339 16135 19125 1.3750 19125 1.2875 -83,25 -1.50 1Y 03900 -5.50 14550 0.3900 1%2Y -27Aoo -3.00
oM 1.2925 -3.25 1.3190 13716 1.5502 1.9125 1.2925 1.9125 1.2500 -87.00 -2.00 1.5Y 0.2650 -6.50 1.4000 1.0400 2*3Y -7.50 0.50
1Y 1.2225 -4.00 1.2560 1.3208 1.4990 1.9200 1.2225 1.9200 1.2200 -95.00 -375 2Y 0.1200 -8.50 1.4400 1.0900 2*5Y -10.50 1.00
1.5Y 1.1350 -450 1.1735 1.2535 14325 2.0250 1.1350 2.0250 1.1350 -97.00 -275 3Y 0.0450 -8.00 1.5350 0.0450 3*4Y -1.00 0.00
2y 1.0700 -475 1.1105 1.1989 1.3815 2.1150 1.0700 2.1150 1.0700 -95.25 -2.25 4y 0.0350 -8.00 1.5850 0.0350 3*5Y -3.00 0.50
3y 1.0150 -5.25 1.0600 1.1589 1.3393 22225 1.0150 22225 1.0150 -96.25 -1.75 5Y 0.0150 -7.50 1.6600 0.0150 4*5Y -2.00 0.50
4y 0.9875 -5.75 1.0375 1.1395 1.3209 2.2900 0.9875 2.2950 0.9875 -89.75 -1.50 7Y 0.0750 -7.50 1.7800 0.0750 5*7Y 6.00 0.00
5Y 0.9775 -5.75 1.0270 1.1309 1.3094 2.3350 0.9775 2.3400 0.9775 -73.75 -0.75 10Y 0.2550 -7.00 1.9500 0.2550 5*10Y 24.00 0.50
7v 0.9725 -6.00 1.0235 1.1296 1.3057 2.3825 0.9725 2.3950 0.9725
10Y 0.9925 -6.25 1.0445 1.1593 1.3363 24475 0.9925 2.4850 0.9925 U.S. TREASURY (eh2 YUY 7|F M)
12Y 1.0125 -6.25 1.0640 1.1784 1.3573 2.4875 1.0125 2.5225 1.0125 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 0.9925 -6.50 1.0460 1.1679 13513 2.5075 0.9925 2.5400 0.9925 2y 1.4885 -0.0133 1.5018 1.5791 1.6726 29773 14885 29773 0.5400
20Y 0.9125 -7.25 0.9715 1.1191 13152 2.5300 0.9125 26125 0.9125 10Y 1.5597 0.0319 15278 1.5809 1.7043 3.2382 15278 3.2382 1.3600
6*9M -8.25 -1.25 -7.25 -6.23 -6.33 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -7.00 -0.75 -6.30 -5.09 -5.12 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 -15.25 -0.75 -14.55 -12.19 -11.75 20.50 -15.25 23.00 -15.25 2y 39.65 3.67 35.98 4371 53.26 103.03 10.79 103.03 -130.00
2*3Y -5.50 -0.50 -5.05 -4.00 -4.21 10.75 -5.50 13.25 -5.50 10Y 3897 8.69 30.28 35.59 4843 98.82 8.95 98.82 -41.20
2*4Y -8.25 -1.00 -7.30 -5.94 -6.06 18.25 -8.25 23.50 -8.25
2*5Y -9.25 -1.00 -8.35 -6.80 -7.20 23.25 -10.00 34.00 -10.00 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 275 -0.50 -2.25 -1.94 -1.85 7.50 -3.25 11.25 -3.25 IRS 2*10Y | -7.75 -1.50 -6.25 -6.25 -6.50 35.75 -9.50 6275 -9.50
3*5Y -3.75 -0.50 -3.30 -2.80 -2.99 12.50 -5.25 22.00 -5.25 KTB 2*10Y| 7.80 -0.50 8.30 8.30 8.00 63.50 430 82.90 430
4*5Y -1.00 0.00 -1.05 -0.86 -1.15 5.25 -2.25 10.75 -2.25 UST 2*10Y| 7.12 452 2.60 0.18 3.17 5443 -23.40 177.00 -23.40
5*7Y -0.50 -0.25 -0.35 -0.12 -0.37 6.25 -1.75 14.75 -1.75
5+10Y 1.50 -0.50 1.75 284 269 14.00 050 3075 050
7*10Y 2.00 -0.25 2.10 2.96 3.06 7.75 1.75 16.75 175 IRS
10*12Y 2.00 0.00 1.95 191 2.10 450 1.50 7.00 -0.25 06M oDD
10*15Y 0.00 -0.25 0.15 0.86 1.50 6.75 -0.25 12.50 -0.75 09M  [29 Tenor
10*20Y -8.00 -1.00 -7.30 -4.01 -2.11 10.25 -8.00 24.25 -11.00 o1ty [23
1.5Y
BOND 02y |06 1*2y -16.5
Tenor Lv. HH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y [125/175 5*10y 1.5
1Y 1.150 -4.10 1.189 1.268 1.445 1918 1.150 1.935 1.150 04Y 6*12m -1475
1.5Y 1.122 -4.90 1.165 1.255 1.440 2.113 1.122 2.113 1.122 05Y [96.5
2y 1.092 -5.00 1.139 1.240 1425 2212 1.092 2.230 1.092 07Y SPRD
3y 0.092 -105.00 0.940 1.178 1.381 2.308 0.092 2315 0.092 10Y
4y 1.127 -5.00 1.174 1.264 1442 2.486 1.127 2.502 1.127 12Y
5Y 1.122 -5.50 1.173 1.263 1432 2.592 1.122 2.602 1.122 15Y
7v 1.163 -5.50 1217 1318 1.500 2.711 1.163 2.728 1.163 20Y
10Y 1.170 -5.50 1.224 1330 1.515 2.815 1.170 2.815 1.170 5y CCS -01
20Y 1.146 -5.90 1.209 1.321 1.535 2.790 1.146 2.817 1.146 CRS 3y CCS 02/25/03/04
2*3y CCS  -08
PEEEW Lv. Y| Fﬁ @ Lv. Y| Al prul |
91d CD 1.49 0.00 KTB 111.46 0.14 111.50 111.52 111.44 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 151 -1.00 | LkTB | 135.95 0.62 136.11 136.24 | 135.94 EEEE] 83 7 83 0 70 128 36 103 137
2 9 | 36,835 A | 36835 0,000 15,975 40,455 17,775 40,700 42,820
Tenor | Lv. | M2l | SMA | 20MA | 6OMA | 1VMax | 1VMin | 3YMax | 3VMin
1Y 7.25 0.10 6.72 5.30 5.36 10.45 -9.65 10.45 -17.75 2K 22|, 28H =X
1.5Y 1.30 0.40 0.89 -0.19 -0.77 3.70 -10.60 3.70 -19.10 MU 0| 2|22 SEOZ AN SLIHOLL 2 X E 2RO 2 24 YHoZ HEZ X
2y -2.20 0.25 -2.81 -4.13 -4.34 -0.25 -13.75 -0.25 -25.15
o R W e | wos | s o [ om | RS, 8 32 32 43,
5Y 1445 2025 1462 3.7 227 320 27.25 2150 27.25 UL 0= 27t B0l 22 JYS Hoh WIS SJ0 H2prts 24,
7v -19.05 -0.50 -19.33 -18.87 -19.41 -7.85 -34.75 -7.50 -37.65
10Y -17.75 -0.75 -17.99 -17.12 -17.88 -7.50 -37.50 -7.50 -38.70
20Y -23.35 -1.35 -23.73 -20.14 -21.95 1.75 -29.60 1.75 -48.50 CRS, 2Y O[3} 2t 22| &5 & 3Y 0|& 717t 2| 8t2f




