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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 14625 -0.25 14675 1.4655 14544 19125 13575 19125 1.2875 -57,25 0.75 1Y 0A8300 0.50 1.4550 0.3900 12y -13Aoo 0.00
oM 1.4250 -0.25 1.4290 14324 14210 19125 1.2925 19125 1.2500 -62.00 1.00 1.5Y 0.7500 0.50 1.3950 1.1850 2*3Y -1.00 0.50
1Y 1.4025 -0.25 1.4065 1.4071 13945 1.9200 1.2225 1.9200 1.2200 -63.75 1.50 2y 0.7000 0.50 1.3750 1.1900 2*5Y -2.50 2.50
1.5Y 13700 -0.50 13775 1.3806 13629 1.9675 1.1350 2.0250 1.1350 -64.25 2.50 3y 0.6900 1.00 1.3850 0.0450 3%4Y 150 0.50
2y 13375 -1.00 13485 1.3539 13335 2.0175 1.0700 2.1150 1.0700 -67.00 3.00 4y 0.6750 1.50 1.4300 0.0350 3+5Y 150 2.00
3y 13325 -1.50 13475 1.3510 13260 2.0775 1.0150 2.2225 1.0150 -67.50 475 5Y 0.6750 3.00 1.4950 0.0150 4*5Y 0.00 1.50
ay 1.3450 -1.50 13585 1.3541 13262 2.1250 0.9875 2.2950 0.9875 -58.25 5.00 7Y 0.7750 3.00 1.5400 0.0750 5+7Y 10.00 0.00
5Y 1.3500 175 13625 1.3543 13263 2.1625 0.9775 2.3400 0.9775 -52.25 525 10Y 0.8700 3.00 1.7800 0.2550 5%10Y 19.50 0.00
7Y 13575 -2.00 13675 13534 13253 2.2050 0.9725 2.3950 0.9725
10Y 1.3925 -2.25 1.4015 1.3815 1.3540 2.2675 0.9925 2.4850 0.9925 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.4125 -2.25 1.4205 1.3894 1.3645 2.3050 1.0125 2.5225 1.0125 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 13975 225 1.4055 13711 13526 2.3250 0.9925 2.5400 0.9925 2y 1.6564 0.0208 1.6356 1.6228 1.6308 2.9773 13841 2.9773 0.5500
20Y 1.3050 -2.50 13145 1.2641 1.2588 2.3400 0.9125 2.5600 0.9125 10Y 1.9295 0.0114 1.9181 19232 1.9214 3.2382 1.4607 3.2382 1.3600
6*9M 375 0.00 -3.85 331 335 6.75 -9.00 12.50 -9.00 U.S. TREASURY - KTB CEEEEEEEEE
9*12M -2.25 0.00 -2.25 -2.53 -2.65 5.00 -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 -6.50 -0.75 -5.80 -5.33 -6.10 14.00 -15.50 23.00 -15.50 2y 25.94 2.88 23.06 22.28 23.58 103.03 7.02 103.03 -104.00
273Y -0.50 -0.50 -0.10 -0.29 075 7.00 -5.50 13.25 -5.50 10Y 28.75 344 25.31 26.82 31.14 98.82 -5.81 98.82 -24.46
2*4Y 0.75 -0.50 1.00 0.03 073 13.00 -8.25 2175 -8.25
2*5Y 1.25 -0.75 1.40 0.04 072 18.00 -10.00 27.25 -10.00 Lv. | T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
3*4Y 1.25 0.00 1.10 0.31 0.02 6.00 -3.25 9.00 -3.25 IRS 2*10Y | 550 -1.25 6.75 575 4.50 29.00 -9.50 49.50 -9.50
3*5Y 175 -0.25 1.50 033 0.03 11.00 -5.25 16.75 -5.25 KTB 2*10Y| 2450 -1.50 26.00 25.50 21.50 55.50 4.10 68.70 4.10
4*5Y 0.50 -0.25 040 0.01 0.01 5.00 225 8.00 -2.25 UST 2+10Y| 2731 -0.94 28.25 30.04 29.06 3456 -23.40 151.00 -23.40
5*7Y 0.75 -0.25 0.50 -0.09 -0.10 525 175 11.75 175
5410 | 425 -0.50 390 273 278 1225 050 2525 050
7*10Y 3.50 -0.25 3.40 281 2.88 7.50 175 13.75 175 IRS 6y 35.25
10*12Y 2.00 0.00 1.90 0.79 1.05 4.00 -1.00 6.75 -1.00 06M DD
10*15Y 0.50 0.00 040 -1.04 -0.15 6.25 -3.25 9.75 -3.25 09M Tenor
10%20Y 875 -0.25 -8.70 -11.74 952 7.75 -16.00 13.00 -16.00 01y
1.5Y
BOND 02y 10*20y -9/ -8.75 / -8
Tenor Lv. HUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03y
1Y 1390 0.50 1384 1384 1373 1918 1.136 1.935 1136 04Y
1.5Y 1.402 0.60 1.400 1411 1.406 2012 1122 2113 1122 05Y
2y 1397 -0.80 1398 1411 1410 2.055 1.089 2.230 1.089 07Y SPRD
3y 1377 -0.80 1172 1.302 1377 2.110 0.092 2315 0.092 10Y
ay 1.471 -1.50 1472 1.489 1.499 2.227 1.127 2.502 1.127 12Y
5Y 1.459 -1.60 1.459 1.490 1502 2360 1122 2.602 1122 15Y
7Y 1.587 -2.00 1.585 1.590 1.602 2480 1.163 2728 1.163 20Y
10y 1.642 -2.30 1.634 1.652 1.653 2575 1.170 2.815 1.170 7y CCS 77.5
20Y 1.645 -1.00 1.623 1618 1612 2.565 0.705 2792 0.705 CRs  |2%3y CCs -05
Lv. HYd| Lv. | Al a |
91d CD 1.53 0.00 KTB 110.48 0.05 110.40 110.50 110.40 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 129 1.00 | ktB | 130.51 0.26 130.16 130.57 130.14 EEEES 30 A -41 71 104 93 69 72 85
EEH 9,906 & | -28474 38,380 34,462 27,150 16,800 17,145 27,008
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 1.25 -0.75 2.29 2.28 2.18 12.25 -9.65 12.25 -17.75 20K 22|, CiLhe MBIt 2B 72 9ol ME A a0i4 Sof 22| &2
1.5Y -3.20 -1.10 -2.25 -2.99 -4.35 4.05 -10.60 4.05 -19.10 O|Lt SHEE Lt 2 el 22| A|EHO| O AbSH 2Z=0|2t= T}
2y -5.95 -0.20 -499 -5.69 -761 -0.25 -12.95 -0.25 -25.15
3y 445 -0.70 1757 4.86 515 100.30 -1645 100.30 -19.50
ay -12.60 0.00 1131 -13.52 -17.33 -4.50 -27.00 -1.45 -30.35 N -
5Y -1090 -0.15 -9.63 1356 | 1758 3.20 -28550 2.25 -28550 Rs, 8 72t 32| o= 7= Zase.
7Y 2295 0.00 2173 -23.66 -27.69 -7.85 -38.35 -7.50 -38.35 e shatst 72| 99l FME =05 ek
10y -24.95 0.05 -23.29 -27.01 -29.92 -7.50 -40.70 -7.50 -40.70 CRS, ® 2t 22| 4%
20Y -34.00 -1.50 -30.83 -35.35 -35.28 52.25 -4845 52.25 -48.50




