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gwRS ... |
Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 13825 0.75 13870 1.4270 1.6065 19125 13750 19125 1.2875 -82,00 1.25 1Y oA4100 2.00 1.4550 0.3900 12y -26Aoo 1.00
oM 13000 0.75 13120 13633 1.5426 19125 1.2925 19125 1.2500 -86.00 1.00 1.5Y 0.2850 2.00 1.3950 1.0400 2*3Y -7.50 0.00
1Y 1.2300 0.75 1.2465 13110 14910 1.9200 1.2225 1.9200 1.2200 -93.00 2.00 2y 0.1500 3.00 1.4050 1.0900 2*5Y -10.50 0.00
1.5Y 1.1450 1.00 1.1625 1.2421 1.4241 2.0250 1.1350 2.0250 1.1350 -95.00 2.00 3y 0.0750 3.00 1.5000 0.0450 3%4Y -1.00 0.00
2y 1.0800 1.00 1.0985 1.1866 13727 2.1150 1.0700 2.1150 1.0700 -93.25 2.00 4y 0.0650 3.00 1.5500 0.0350 3+5Y -3.00 0.00
3y 1.0250 1.00 1.0470 1.1455 13303 2.2225 1.0150 2.2225 1.0150 -94.25 2.00 5Y 0.0450 3.00 1.6250 0.0150 4*5Y -2.00 0.00
ay 0.9975 1.00 1.0225 11254 13116 2.2900 0.9875 2.2950 0.9875 -87.50 2.25 7Y 0.1050 3.00 1.7450 0.0750 5+7Y 6.00 0.00
5Y 0.9875 1.00 1.0120 1.1166 13001 2.3350 0.9775 2.3400 0.9775 71,50 2.25 10Y 0.2850 3.00 1.9250 0.2550 5%10Y 24.00 0.00
7Y 0.9800 0.75 1.0080 1.1149 1.2964 2.3825 0.9725 2.3950 0.9725
10Y 1.0000 0.75 1.0290 1.1435 1.3269 24475 0.9925 2.4850 0.9925 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.0200 0.75 1.0490 1.1626 1.3478 2.4875 1.0125 2.5225 1.0125 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.0000 0.75 1.0305 11514 13413 2.5075 0.9925 2.5400 0.9925 2y 1.5493 0.0608 1.4885 1.5018 1.5791 2.9773 1.4885 2.9773 0.5400
20Y 0.9200 0.75 0.9550 11001 13044 2.5300 0.9125 2.6125 0.9125 10Y 1.6105 0.0508 1.5597 15278 1.5809 3.2382 15278 3.2382 1.3600
6*9M -8.25 0.00 -7.50 -6.38 -6.39 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB CEEEEEEEEE
9*12M -7.00 0.00 -6.55 -5.23 -5.16 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 -15.00 0.25 -14.80 -12.44 -11.83 20.50 -15.25 23.00 -15.25 2y 46.03 6.38 39.65 35.98 43.71 103.03 10.79 103.03 -130.00
273Y -5.50 0.00 -5.15 411 -4.24 10.75 -5.50 13.25 -5.50 10Y 42.85 3.88 38.97 30.28 3559 98.82 8.95 98.82 -41.20
2*4Y -8.25 0.00 -7.60 -6.13 -6.11 18.25 -8.25 23.50 -8.25
2*5Y -9.25 0.00 -8.65 -7.00 -7.26 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 0.00 245 -2.01 -1.87 7.50 -3.25 11.25 -3.25 IRS 2*10Y | -8.00 -0.25 775 -6.25 -6.25 35.75 -9.50 62.75 -9.50
3*5Y 375 0.00 -3.50 -2.89 -3.02 12.50 -5.25 22.00 -5.25 KTB 2*10Y| 930 150 7.80 8.30 8.30 63.50 430 82.90 430
4*5Y -1.00 0.00 -1.05 -0.88 -1.15 525 225 10.75 -2.25 UST 2¢10Y| 6.12 -1.00 7.12 2.60 0.18 5443 -23.40 177.00 -23.40
5*7Y 075 -0.25 -0.40 -0.17 -0.37 6.25 175 14.75 175
5+10Y 125 -0.25 1.70 269 268 14.00 050 3075 050
7*10Y 2.00 0.00 2.10 2.86 3.05 7.75 175 16.75 175 IRS
10*12Y 2.00 0.00 2.00 1.91 2.09 450 1.50 7.00 -0.25 06M DD
10*15Y 0.00 0.00 0.15 0.79 1.44 6.75 -0.25 12.50 -0.75 09M  |29.75 Tenor
10%20Y -8.00 0.00 740 -4.34 225 10.25 -8.00 24.25 -11.00 01y
1.5Y
02y [7.25/75/08 6m*2y -30.5
Tenor Lv. HH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y [25 10*20y -08
1Y 1.144 -0.60 1.175 1.257 1437 1.918 1.144 1.935 1.144 04y
1.5Y 1.125 0.30 1.152 1.243 1.431 2113 1122 2113 1122 05y |99
2y 1.089 -0.30 1.121 1.227 1415 2212 1.089 2.230 1.089 07y SPRD
3y 1.090 99.80 0.922 1.165 1371 2.308 0.092 2315 0.092 10Y
ay 1.132 0.50 1.157 1.252 1432 2.486 1.127 2.502 1.127 12Y
5Y 1.130 0.80 1.155 1.250 1423 2592 1.122 2.602 1122 15Y
7Y 1174 1.10 1.197 1.305 1.490 2711 1.163 2728 1.163 20y |91.75
10y 1.182 1.20 1.204 1316 1.505 2.815 1.170 2.815 1.170
20Y 1.175 2.90 1.190 1.306 1.524 2.790 1.146 2.817 1.146 @
Lv. HYd| Lv. | Al a |
91d CD 1.49 0.00 KTB 111.44 -0.02 111.44 111.47 111.43 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 151 0.00 | ktB | 13584 -0.11 135.85 13591 135.73 EEEES 76 A -7 83 0 70 128 36 103
EEH 26,513 o & | 10322 36,835 0,000 15,975 40,455 17,775 40,700
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 8.60 1.35 7.17 539 5.44 1045 -9.65 1045 -17.75 2o 22, M AHY ZM 5 =YL won 22| =X ozt
1.5Y 2.00 0.70 1.07 -0.12 -0.70 3.70 -10.60 3.70 -19.10
2y -0.90 1.30 -2.25 -4.03 -4.24 -0.25 -13.75 -0.25 -25.15
3y -6.50 -98.80 12.54 -1.99 412 92.30 -12.25 92.30 -19.50 mow 2] o v o N
4y -1345 0.50 -1345 -12.63 -12.07 -4.50 -23.20 -0.45 -30.35 |7sz iiﬂjf ‘;;quE; i iiﬁ? ;jl“;ii“‘; o
5Y -14.25 0.20 -14.32 -13.38 -12.28 -3.20 -27.25 -1.50 -27.25 = B cYlEERE =
7Y -19.40 -0.35 -18.92 -19.00 -19.36 -7.85 -34.75 -7.50 -37.65
10y -18.20 -045 -17.54 -17.29 -17.80 -7.50 -37.50 -7.50 -38.70 CRS, M 72 22| 5.
20Y -25.50 -2.15 -2348 -20.55 -21.91 1.75 -29.60 1.75 -48.50




