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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 1.4650 0.00 14615 1.4800 1.4547 1.9125 1.3575 1.9125 1.2875 -61,50 -3.50 1Y oA7950 -3.50 1.4550 0.3900 1+2Y -1750 2.50
9M 1.4375 0.00 1.4340 14531 14167 1.9125 1.2925 1.9125 1.2500 -68.25 -2.00 1.5Y 0.7000 -2.00 1.3950 1.1850 2*3Y 0.00 0.00
1Y 1.4100 0.00 1.4070 1.4308 1.3868 1.9200 1.2225 1.9200 1.2200 -73.75 -1.00 2Y 0.6200 -1.00 1.3750 1.1850 2*5Y -3.00 0.00
1.5Y 1.3825 0.00 1.3780 1.4043 1.3497 1.9675 1.1350 2.0250 1.1350 -73.75 -1.00 3Y 0.6200 -1.00 1.4100 0.0450 3*4Y -1.00 0.00
2Y 1.3575 0.00 1.3515 1.3800 1.3155 2.0175 1.0700 2.1150 1.0700 -75.00 -1.00 4y 0.6100 -1.00 1.4600 0.0350 3*5Y -3.00 0.00
3Y 1.3575 0.00 1.3485 13779 1.3019 2.0775 1.0150 22225 1.0150 -77.00 -1.00 5Y 0.5900 -1.00 1.5300 0.0150 4*5Y -2.00 0.00
4y 1.3600 0.00 1.3480 13779 1.2978 2.1250 0.9875 2.2950 0.9875 -69.75 -1.00 7Y 0.6650 -1.00 1.5750 0.0750 5*7Y 7.50 0.00
5Y 1.3600 0.00 1.3460 1.3786 1.2946 2.1625 0.9775 2.3400 0.9775 -61.00 -1.00 10Y 0.7800 -1.00 1.7800 0.2550 5*10Y 19.00 0.00
7Y 1.3625 0.00 1.3440 13778 1.2919 2.2050 0.9725 2.3950 0.9725
10Y 1.3900 0.00 1.3675 1.4036 1.3199 2.2675 0.9925 2.4850 0.9925 U.S. TREASURY (H=2 A 7|FE MH))
12Y 1.3875 0.00 1.3640 1.4071 1.3308 2.3050 1.0125 2.5225 1.0125 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.3675 0.00 1.3445 1.3934 1.3208 2.3250 0.9925 2.5400 0.9925 2Y 1.5440 -0.0640 1.6080 1.6186 1.6234 29773 1.3841 29773 0.5500
20Y 1.2450 0.00 1.2225 1.2803 1.2327 2.3400 0.9125 2.5600 0.9125 10Y 1.7182 -0.1042 1.8224 1.7818 1.7689 3.2382 1.4607 3.2382 1.3600
6*9M -2.75 0.00 -2.75 -2.69 -3.80 7.25 -9.00 12.50 -9.00 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -2.75 0.00 -2.70 224 -2.99 5.25 -7.00 10.50 -7.00 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -5.25 0.00 -5.55 -5.08 -7.13 14.00 -15.50 23.00 -15.50 2y 10.90 74 18.30 2236 19.14 103.03 7.02 103.03 -104.00
2*3Y 0.00 0.00 -0.30 -0.21 -1.36 7.25 -5.50 13.25 -5.50 10Y -1.88 -14.12 12.24 14.68 10.39 98.82 -5.81 98.82 -24.46
2*4Y 0.25 0.00 -0.35 -0.21 -1.78 13.00 -8.25 2175 -8.25
2*5Y 0.25 0.00 -0.55 -0.14 -2.09 18.00 -10.00 27.25 -10.00 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 0.25 0.00 -0.05 0.00 -0.42 6.00 -3.25 9.25 -3.25 IRS 2*10Y 3.25 0.00 3.25 1.00 0.50 29.00 -9.50 52.75 -9.50
3*5Y 0.25 0.00 -0.25 0.08 -0.73 11.00 -5.25 18.00 -5.25 KTB 2*10Y|  30.20 2.70 27.50 24.00 23.30 55.50 410 68.70 410
4*5Y 0.00 0.00 -0.20 0.08 -0.31 5.00 -2.25 9.00 -2.25 UST 2*10Y| 1742 -4.02 2144 16.32 14.55 34.56 -23.40 151.00 -23.40
5*7Y 0.25 0.00 -0.20 -0.09 -0.27 5.25 -1.75 12.50 -1.75
5410V | 300 0.0 215 250 253 1225 050 2675 050
7*10Y 2.75 0.00 2.35 2.59 2.80 7.50 1.75 14.25 175 IRS
10*12Y -0.25 0.00 -0.35 0.35 1.10 4.00 -1.00 6.75 -1.00 06M oDD
10*15Y -2.25 0.00 -2.30 -1.03 0.10 6.75 -3.25 10.25 -3.25 09M i
10*20Y -14.50 0.00 -14.50 -12.34 -8.72 9.75 -16.00 13.50 -16.00 01Y  [41/41.25
1.5Y
BOND 02y 6*9m -3
Tenor Lv. HYy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 2*3y 0
1Y 1.383 -0.30 1.396 1417 1.359 1918 1.136 1.935 1.136 04Y 2*5y 0.75
1.5Y 1415 0.50 1.420 1461 1.395 2.012 1.122 2.113 1.122 05y [37.5/3775 3*4y 0.25 / 0.5
2y 1435 1.00 1427 1473 1.395 2.062 1.089 2.230 1.089 07Y [35.25 SPRD  [5*10y 3.25
3y 1455 2.50 1.429 1.480 1392 2,127 0.092 2315 0.092 10Y 4*10y 3.5
4y 1.534 2.00 1.510 1.569 1.480 2.244 1.127 2.502 1.127 12Y 7*10y 3
5Y 1.547 1.70 1.521 1.580 1479 2.370 1.122 2.602 1.122 15Y 10*12y 0.25
7v 1.648 2.70 1.608 1.675 1.569 2492 1.163 2.728 1.163 20Y
10Y 1.737 3.70 1.680 1.741 1.610 2.585 1.170 2.815 1.170 2y CCS 62
20Y 1.695 3.50 1.636 1.652 1.564 2.565 0.705 2792 0.705 CRS
PEEE‘ Lv. Y| Lv. Y| Al prul |
91d CD 1.53 0.00 KTB 110.24 -0.08 110.36 110.39 110.22 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
CALL 1.24 -1.00 LKTB 129.78 -0.37 130.24 130.38 129.75 HelEg 127 ¢4 34 93 73 88 93 88 51
2 9 | 39,109 A< | 16321 22,788 22,005 31,315 31,385 27,980 14,995
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 2.70 0.30 1.12 1.39 2.80 12.25 -9.65 12.25 -17.75 IR 22|, &S 9/010| x{H HAME 7 I=stD N Fslf 22| A5,
1.5Y -3.25 -0.50 -4.24 -5.68 -4.56 4.05 -10.60 4.05 -19.10
2y -7.75 -1.00 -7.59 -9.35 -7.95 -0.25 -12.95 -0.25 -25.15 IR, T 77t 22 Ala. 72 AE|ZY,
o R W on o | | s zrw [ am | woms W1 728 B2 HITAY 24, RIH ORI V158 20 324 32 o8 98 5.
5Y -18.70 -1.70 -17.46 -20.11 -18.41 -3.20 -28.50 -2.25 -28.50 _
7v -28.55 2.70 2638 29.73 2771 7.85 -38.35 750 -3835 CRs, S| 22 OF2
10Y -34.70 -3.70 -31.29 -33.73 -29.00 -7.50 -40.70 -7.50 -40.70
20Y -45.00 -3.50 -41.37 -37.13 -33.09 52.25 -48.45 52.25 -48.50




