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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 1.4025 1.00 1.3935 1.4006 1.5682 1.9125 1.3750 1.9125 1.2875 -79,75 -1.75 1Y 0A4900 1.50 1.4550 0.3900 1+2Y -23Aoo 0.50
9M 1.3350 1.75 1.3205 1.3311 1.5015 1.9125 1.2925 1.9125 1.2500 -82.25 -2.25 1.5Y 0.3800 1.50 1.3950 1.0400 2*3Y -8.50 -0.50
1Y 1.2875 3.25 1.2620 1.2731 1.4480 1.9200 1.2225 1.9200 1.2200 -88.00 -2.00 2Y 0.2600 2.00 1.3750 1.0900 2*5Y -10.50 -0.50
1.5Y 1.2025 3.75 1.1840 1.1959 1.3801 2.0250 1.1350 2.0250 1.1350 -91.75 -3.00 3Y 0.1750 1.50 1.4600 0.0450 3*4Y -0.50 0.00
2Y 1.1400 4.00 1.1280 1.1378 1.3273 2.1150 1.0700 2.1150 1.0700 -90.25 -3.00 4y 0.1700 1.50 1.5300 0.0350 3*5Y -2.00 0.00
3Y 1.0925 450 1.0775 1.0894 1.2842 22225 1.0150 22225 1.0150 -90.25 -3.00 5Y 0.1550 1.50 1.5900 0.0150 4*5Y -1.50 0.00
4y 1.0725 450 1.0585 1.0666 1.2658 2.2900 0.9875 2.2950 0.9875 -81.75 -3.25 7Y 0.2300 1.50 1.7200 0.0750 5*7Y 7.50 0.00
5Y 1.0575 450 1.0460 1.0558 1.2547 2.3350 0.9775 2.3400 0.9775 -66.50 -3.25 10Y 0.4050 1.50 1.9000 0.2550 5*10Y 25.00 0.00
7Y 1.0475 475 1.0380 1.0513 1.2513 2.3825 0.9725 2.3950 0.9725
10Y 1.0700 4.75 1.0605 1.0740 1.2815 24475 0.9925 2.4850 0.9925 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.0900 4.75 1.0805 1.0931 1.3018 2.4875 1.0125 2.5225 1.0125 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.0700 475 1.0605 1.0774 1.2933 2.5075 0.9925 2.5400 0.9925 2Y 1.5182 -0.0209 1.5391 1.5271 1.6223 29773 1.4885 29773 0.5400
20Y 0.9950 5.00 0.9835 1.0124 1.2518 2.5300 0.9125 2.5650 0.9125 10Y 1.4719 -0.0632 1.5351 1.5376 1.6165 3.2382 14719 3.2382 1.3600
6*9M -6.75 0.75 -7.30 -6.95 -6.67 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -4.75 1.50 -5.85 -5.80 -5.35 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 -14.75 0.75 -13.40 -13.54 -12.07 20.50 -15.50 23.00 -15.50 2y 33.12 -6.29 39.41 36.41 49.23 103.03 18.02 103.03 -126.00
2*3Y -4.75 0.50 -5.05 -4.84 -4.32 10.75 -5.50 13.25 -5.50 10Y 2219 -12.32 34.51 28.56 38.65 98.82 8.95 98.82 -33.00
2*4Y -6.75 0.50 -6.95 -7.11 -6.15 18.25 -8.25 23.50 -8.25
2*5Y -8.25 0.50 -8.20 -8.20 -7.26 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 -2.00 0.00 -1.90 -2.28 -1.84 7.50 -3.25 11.25 -3.25 IRS 2*10Y | -7.00 0.75 -7.75 -6.50 -7.00 35.75 -9.50 6275 -9.50
3*5Y -3.50 0.00 -3.15 -3.36 -2.95 12.50 -5.25 22.00 -5.25 KTB 2*10Y| 6.30 1.80 450 8.90 10.00 63.50 430 82.90 430
4*5Y -1.50 0.00 -1.25 -1.09 -1.11 5.25 -2.25 10.75 -2.25 UST 2*10Y| -463 -4.23 -0.40 1.05 -0.58 54.43 -23.40 177.00 -23.40
5*7Y -1.00 0.25 -0.80 -0.45 -0.34 6.25 -1.75 14.75 -1.75
5+10Y 125 025 145 1.83 268 14.00 050 3075 050
7*10Y 2.25 0.00 2.25 2.28 3.02 7.75 1.75 16.75 175 IRS 8y 3.75
10*12Y 2.00 0.00 2.00 191 2.03 450 1.50 7.00 -0.25 06M  [39.75 DD
10*15Y 0.00 0.00 0.00 0.34 1.18 6.75 -0.25 12.50 -0.75 09M i
10*20Y -7.50 0.25 -7.70 -6.16 -2.97 10.25 -8.00 24.25 -11.00 01Y
1.5Y
BOND 02y [115/1225/125 3*10y -02
Tenor Lv. HH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y [275/75/9 10*20y -7.5
1Y 1.165 2.90 1.146 1.201 1.387 1918 1.136 1.935 1.136 04Y [525/725 6*12m -12.25 /-12
1.5Y 1.184 470 1.153 1.189 1.383 2.113 1.122 2.113 1.122 o5y |4 5510y 125
2y 1.187 420 1.156 1.173 1367 2212 1.089 2.230 1.089 07Y SPRD [12*20y -9.5
3y 1.177 5.70 1.149 1.115 1.326 2.308 0.092 2315 0.092 107 [65 6*8y 0.5
4y 1216 5.80 1.196 1.202 1.387 2.486 1.127 2.502 1.127 12Y
5Y 1.210 6.50 1.191 1.201 1.379 2.592 1.122 2.602 1.122 15Y
7Y 1.243 6.20 1.231 1.248 1443 2.711 1.163 2.728 1.163 20Y
10Y 1.250 6.00 1.240 1.257 1457 2.815 1.170 2.815 1.170
20Y 1.265 5.30 1.249 1.251 1472 2.790 1.146 2.792 1.146 BRS
PEEEW Lv. Y| Lv. Y| Al prul |
91d CD 1.49 0.00 KTB 111.18 -0.20 111.33 111.35 111.11 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 153 1.00 | ktB | 135.08 -0.69 13559 | 135.63 134.86 EEEES 118 2 4 114 103 113 85 80 76
2 9 | 33376 A | -11,159 44,535 41,815 35,325 29,220 24,825 26,513
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 12.25 0.35 11.62 717 6.13 12.25 -9.65 12.25 -17.75 IOk 22|, YEAH Q0! Tk o= 22| 25,
1.5Y 1.85 -0.95 3.08 0.68 -0.26 4.05 -10.60 4.05 -19.10
2y -4.70 -0.20 -2.80 -3.54 -3.98 -0.25 -13.75 -0.25 -25.15 RS, ® 77+ 23| Ala.
3Y -8.45 -1.20 -7.13 -2.56 -4.13 9230 -12.25 9230 -19.50 . —_—
4y -14.35 -1.30 -13.77 -13.51 -12.10 -4.50 -22.95 -0.45 -30.35 2ol BEMA A =0l IMHS HFO0l 2= o
5Y -15.25 -2.00 -14.54 -14.48 -1243 -3.20 -27.25 -1.50 -27.25
7v ~19.55 145 19.28 19.65 1918 7.85 3475 750 -37.65 CRs, @ 712t 22| 43
10Y -18.00 -1.25 -17.99 -18.32 -17.50 -7.50 -37.50 -7.50 -38.70
20Y -27.00 -0.30 -26.53 -23.87 -22.04 1.75 -29.50 1.75 -48.50




