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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 1.4350 -1.75 14555 1.4638 14542 1.9125 1.3575 1.9125 1.2875 -57,25 -0.50 1Y oA7700 -2.50 1.4550 0.3900 1+2Y -11Aoo 2.00
oM 1.3800 -1.75 1.4085 1.4246 14245 19125 1.2925 19125 1.2500 -57.75 175 1.5Y 0.7200 0.00 1.3950 1.1850 2*3Y 150 0.00
1v 1.3425 -2.00 1.3795 1.3993 14012 1.9200 1.2225 1.9200 1.2200 -60.00 0.50 2y 0.6600 -0.50 1.3750 1.1800 2*5Y 6.50 1.00
1.5Y 1.2975 -1.75 1.3360 1.3681 1.3730 1.9675 1.1350 2.0250 1.1350 -56.75 0.50 3y 0.6750 -0.50 1.3800 0.0450 3*4Y 2.00 0.50
2y 1.2600 -1.00 1.2965 13368 1.3448 2.0175 1.0700 2.1150 1.0700 -54.75 1.00 4y 0.6950 0.00 1.4000 0.0350 3*5Y 5.00 1.00
3y 1.2425 -1.00 1.2845 13316 1.3402 2.0775 1.0150 2.2225 1.0150 -51.50 175 5Y 0.7250 0.50 1.4550 0.0150 4*5Y 3.00 0.50
ay 1.2425 -1.00 1.2910 1.3384 1.3430 2.1250 0.9875 2.2950 0.9875 -44.25 2.25 7Y 0.8000 0.50 1.5350 0.0750 5%7Y 7.50 0.00
5Y 1.2400 -1.25 1.2925 1.3401 1.3445 2.1625 0.9775 2.3400 0.9775 -37.75 275 10Y 0.8950 0.50 1.7800 0.2550 5%10Y 17.00 0.00
7Y 1.2425 -1.75 1.2990 13433 1.3458 2.1975 0.9725 2.3950 0.9725
10Y 1.2725 -2.25 1.3360 1.3766 1.3760 2.2675 0.9925 2.4850 0.9925 u.S. TREASURY G= JAY 7|E F))
12Y 1.2900 -2.25 1.3515 1.3918 1.3868 2.3050 1.0125 2.5225 1.0125 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.2700 -2.50 1.3355 13746 1.3740 23150 0.9925 2.5400 0.9925 2y 1.5365 0.0039 1.5326 1.5730 1.5770 29773 1.3841 29773 0.5500
20Y 1.1725 -2.75 1.2425 1.2774 1.2776 2.3150 0.9125 2.5600 0.9125 10Y 1.8100 0.0209 1.7891 1.8772 1.9202 3.2382 1.4607 3.2382 1.3600
6*9M -5.50 0.00 -4.70 -3.91 -2.96 6.75 -9.00 12.50 -9.00 U.S. TREASURY - KTB ¢h= 9AY 7| Mol
9*12M -3.75 -0.25 -2.90 -2.54 -2.33 475 -7.00 10.50 -7.00 Tenor Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
1*2Y -8.25 1.00 -8.30 -6.25 -5.64 13.50 -15.50 23.00 -15.50 2y 23.65 -0.51 24.16 24.30 22.00 103.03 7.02 103.03 -104.00
2*3Y -1.75 0.00 -1.20 -0.51 -0.46 6.50 -5.50 13.25 -5.50 10Y 25.30 2.39 2291 25.22 24.82 98.82 -5.81 98.82 -24.46
2*4Y -1.75 0.00 -0.55 0.16 -0.18 11.25 -8.25 21.75 -8.25
2*5Y -2.00 -0.25 -0.40 034 -0.02 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 0.00 0.00 0.65 0.68 0.28 475 -3.25 9.00 -3.25 IRS 2*10Y 1.25 -1.25 2.50 5.50 5.25 26.25 -9.50 46.00 -9.50
3*5Y -0.25 -0.25 0.80 0.85 043 8.50 -5.25 16.00 -5.25 KTB 2*10Y| 2570 -1.20 26.90 29.50 31.50 49.70 410 68.70 410
4*5Y -0.25 -0.25 0.15 0.18 0.15 375 -2.25 7.25 -2.25 UST 2*10Y| 2735 1.70 25.65 3042 34.32 34.56 -23.40 147.00 -23.40
5*7Y 0.25 -0.50 0.65 0.31 0.12 475 -1.75 11.25 -1.75
5410Y | 325 -1.00 435 365 315 1225 050 24.00 050
7*10Y 3.00 -0.50 3.70 3.34 3.03 7.50 175 13.25 175 IRS
10*12Y 175 0.00 155 1.51 1.08 4.00 -1.00 6.75 -1.00 06M [435 COE
10*15Y -0.25 -0.25 -0.05 -0.20 -0.20 5.50 -3.25 9.50 -3.25 09M Tenor
10*20Y -10.00 -0.50 -9.35 -9.93 -9.84 6.50 -16.00 13.00 -16.00 01Y  [3325/335
15Y [29.25
BOND 02Y |235/2425/26 0.5*2y -18
Tenor Lv. Hyd| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 22.5 1.5%2y -4.5/ -4
1Y 1306 -1.00 1339 1.369 1.380 1918 1.136 1.935 1.136 04y [2275
1.5Y 1310 0.00 1338 1.385 1414 2012 1.122 2113 1122 05Y
2y 1.300 0.90 1327 1.380 1418 2.055 1.089 2.230 1.089 07Y SPRD
3y 1.280 0.90 1.117 1215 1370 2.085 0.092 2315 0.092 10y |25
4y 1372 0.20 1419 1.462 1513 2.227 1.127 2.502 1.127 12
5Y 1.360 -0.10 1418 1.459 1517 2.285 1.122 2,602 1.122 15Y
7Y 1.499 -0.10 1.556 1578 1.623 2.400 1.163 2728 1.163 20Y
10Y 1557 -0.30 1617 1.633 1678 2497 1.170 2815 1.170
20Y 1.580 -3.00 1.652 1.625 1.641 2462 0.705 2792 0.705 @
Lv. HYd| Lv. | Al a |
91d CD 1.49 -4.00 KTB 110.79 -0.04 110.86 110.91 110.79 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 129 2.00 | kB | 13137 -0.03 131.64 | 131.93 | 131.37 Hepsg 127 A -11 138 69 19 19 42 42
EREN 50,221 9 & | 6488 43733 22,737 4314 4314 13,125 9,350
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 3.65 -1.00 4.05 3.02 2.08 12.25 -9.65 12.25 -17.75 IO 22|, 0|2 2EY 2|23 2= 29|70 3 17t K| Q3 TZHO|N 22| St HE EFYEY.
1.5Y -1.25 -1.75 -0.20 -1.73 -4.11 4.05 -10.60 4.05 -19.10
2y -4.00 -1.90 -3.05 -4.29 -7.31 -0.25 -12.95 -0.25 -25.15 IRs, ® 77+ 23| 8z,
3y -3.75 -1.90 16.79 11.69 -2.95 100.30 -16.45 100.30 -19.50 20| W s AT 7t 28| u= 5
ay -12.95 -1.20 -12.84 -12.31 -16.97 -4.50 -27.00 -145 -30.35 iDof; $“Eo| 71! = s 00" [f; ‘;f :H"_*E e i
5Y 12,00 15 1257 1.87 17.29 320 2850 225 2850 SYSY CD 91UE 1.49% 122 &Y (-4bp)
7Y -25.65 -1.65 -25.72 -23.48 -27.73 -7.85 -38.35 -7.50 -38.35
10y -2845 -1.95 -28.12 -25.64 -30.19 -7.50 -40.70 -7.50 -40.70 CRS, 3y O[5t 717t 22| St2fsi0 =& Op.
20Y -40.75 0.25 -40.93 -34.80 -36.33 52.25 -48.45 52.25 -48.50




