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Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min Hdy| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 1.4550 125 1.4645 14653 14546 19125 13575 19125 1.2875 -55,25 6.00 1Y 0A8250 3.00 1.4550 0.3900 12y -12Aoo -3.00
oM 1.4050 -2.50 1.4245 1.4281 14244 19125 1.2925 19125 1.2500 -57.75 5.00 1.5Y 0.7550 1.50 1.3950 1.1850 2+3Y 1.00 0.00
1Y 13775 -3.00 14010 1.4036 1.4006 1.9200 1.2225 1.9200 1.2200 -58.75 375 2y 0.7050 0.00 1.3750 1.1800 2*5Y 5.00 0.50
1.5Y 13325 3,50 13630 13745 13717 1.9675 1.1350 2.0250 1.1350 -56.75 4.00 3y 0.7150 0.00 1.3800 0.0450 34y 1.00 0.50
2y 1.2925 375 13260 1.3446 13433 2.0175 1.0700 2.1150 1.0700 -57.00 425 4y 0.7250 050 1.4000 0.0350 3*5Y 4.00 0.50
3y 1.2825 -4.00 13180 1.3406 13382 2.0775 1.0150 2.2225 1.0150 54,50 4.00 5Y 0.7550 050 1.4550 0.0150 4*5Y 3.00 0.00
ay 1.2950 375 13285 1.3471 13405 2.1250 0.9875 2.2950 0.9875 4575 350 7Y 0.8500 0.00 1.5350 0.0750 5+7Y 950 -0.50
5Y 13000 3,50 13310 13488 13418 2.1625 0.9775 2.3400 0.9775 -40.25 350 10Y 0.9450 0.00 1.7800 0.2550 5*10Y 19.00 -0.50
7Y 13075 3,50 13390 1.3510 13425 2.1975 0.9725 2.3950 0.9725
10Y 1.3475 -3.50 1.3780 1.3836 13725 2.2675 0.9925 2.4850 0.9925 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.3550 -4.50 1.3930 1.3974 1.3832 2.3050 1.0125 2.5225 1.0125 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 13475 3,50 13770 1.3801 13707 23150 0.9925 2.5400 0.9925 2y 1.5730 -0.0040 1.5770 1.5653 1.5773 2.9773 13841 2.9773 0.5500
20Y 1.2550 375 1.2795 1.2803 1.2749 2.3150 0.9125 2.5600 0.9125 10Y 1.8772 -0.0430 1.9202 1.8833 1.8780 3.2382 1.4607 3.2382 1.3600
6*9M -5.00 -1.25 -4.00 371 -3.02 6.75 -9.00 12.50 -9.00 U.S. TREASURY - KTB (3= YUY 7|F Ml
9*12M 275 -0.50 235 245 -2.38 475 -7.00 10.50 -7.00 Tenor Lv. HH| T-1 T-2 T-3 1Y Max | 1YMin | 3YMax | 3Y Min
1+2Y -850 -0.75 -7.50 -5.90 -5.73 13.50 -15.50 23.00 -15.50 2y 2430 23 22.00 20.83 20.53 103.03 7.02 103.03 -104.00
273Y -1.00 -0.25 -0.80 -0.40 -0.51 6.50 -5.50 13.25 -5.50 10Y 25.22 0.40 24.82 21.13 19.60 98.82 -5.81 98.82 -24.46
2*4Y 0.25 0.00 0.25 0.25 -0.28 11.25 -8.25 2175 -8.25
2*5Y 0.75 025 0.50 041 -0.15 14.50 -10.00 27.25 -10.00 | SPRD T2 HH| T-1 T-2 T-3 1Y Max | 1Y Min | 3Y Max | 3Y Min
3*4Y 1.25 0.25 1.05 0.65 0.23 475 -3.25 9.00 -3.25 IRS 2*10Y | 550 0.25 525 525 5.50 26.25 -9.50 46.00 -9.50
3*5Y 175 0.50 1.30 0.81 0.36 8.50 -5.25 16.00 -5.25 KTB 2*10Y| 29.50 -2.00 31.50 3150 31.00 50.60 4.10 68.70 4.10
4*5Y 0.50 0.25 0.25 0.16 0.13 375 225 7.25 -2.25 UST 210Y| 3042 -3.90 34.32 31.80 30.07 3456 -23.40 147.00 -23.40
5*7Y 0.75 0.00 0.80 0.22 0.07 475 175 11.25 175
5410 | 475 0.0 470 349 307 1225 050 24.00 050
7*10Y 4.00 0.00 3.90 3.26 3.00 7.50 175 13.25 175 IRS
10*12Y 0.75 -1.00 1.50 1.38 1.07 4.00 -1.00 6.75 -1.00 06M DD
10*15Y 0.00 0.00 -0.10 -035 -0.18 5.50 -3.25 9.75 -3.25 09M Tenor
10%20Y 925 -0.25 -9.85 -10.34 976 6.50 -16.00 13.00 -16.00 01y
1.5Y
o2y [32
Tenor Lv. HUH| 5MA 20MA 60MA 1Y Max | 1YMin | 3YMax | 3Y Min 03y
1Y 1.341 -2.50 1.365 1375 1.380 1918 1.136 1.935 1136 04Y
1.5Y 1340 -2.50 1.366 1394 1414 2012 1.122 2113 1.122 05Y
2y 1330 -2.70 1.360 1.390 1417 2.055 1.089 2.230 1.089 07y SPRD
3y 1322 -3.30 1.153 1.228 1.369 2.085 0.092 2315 0.092 10Y
ay 1425 -4.00 1.460 1473 1511 2.227 1.127 2,502 1.127 12Y
5Y 1430 -4.00 1.465 1471 1516 2.285 1.122 2.602 1.122 15Y
7Y 1.566 -4.20 1.599 1.585 1.620 2400 1.163 2728 1.163 20Y
10y 1.625 -470 1.658 1.643 1.674 2497 1.170 2.815 1.170
20Y 1.665 -3.70 1.682 1.628 1.636 2462 0.705 2792 0.705 @
™ el Lv. | A jn |
91d CD 1.53 0.00 KTB 110.66 0.12 110.52 110.68 110.49 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 130 -2.00 | kTB | 13070 042 130.06 | 130.80 | 129.90 Hepsg 69 U 50 19 19 42 42 65 30
EREN 22,737 94 ¥ | 18423 4314 4314 13,125 9,350 29,775 9,906
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 3.65 -0.50 3.56 2.83 2.09 12.25 -9.65 12.25 -17.75 Z0Kf 22|, @XE oo} CH|E BA ZNE 200 22| B2t
1.5Y -0.75 -1.00 032 -1.96 -4.19 4.05 -10.60 4.05 -19.10
2y 375 -1.05 336 -4.55 741 -0.25 -12.95 -0.25 -25.15 IR, ® 7+ 22| 82k
3y -3.95 -0.70 16.54 11.23 312 100.30 -1645 100.30 -19.50 o 510 ETloL Csle oleixl EalEiAl 7| S S s ma| ofs s
ay -13.00 0.25 -13.11 -12.54 -17.10 -4.50 -27.00 -1.45 -3035 OlTLE O“Lroijla"”i_ {i}; SEBH 71 OI7AT 2 #o|ot SE A% 20) Jik.
5Y -13.00 0.50 -13.40 -12.23 -17.44 -3.20 -28.50 -2.25 -28.50 2734 718 SHOE 20 /Y.
7Y -25.85 0.70 -26.02 2343 -27.78 -7.85 -38.35 -7.50 -38.35
10y 2775 1.20 -28.00 -25.89 -30.15 -7.50 -40.70 -7.50 -40.70 CRS, ® 2t 22| 45 Oi4.
20Y -41.00 -0.05 -40.27 -34.82 -36.08 52.25 -4845 52.25 -48.50




