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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 14225 -0.25 14355 14561 14555 19125 1.3575 19125 1.2875 -57,50 1.50 1Y oA8300 1.00 14550 0.3900 1%2Y -1150 0.50
oM 14125 -0.50 1.3905 14145 14260 19125 1.2925 19125 1.2500 -62.25 2.75 1.5Y 0.7700 2.00 1.3950 1.1850 2*3Y 5.00 1.00
1Y 14050 -0.50 1.3865 1.3950 14053 1.9200 1.2225 1.9200 1.2200 -66.50 2.25 2y 0.7150 1.50 1.3750 1.1800 2*5Y 13.50 2.00
1.5Y 1.3925 -0.75 1.3680 1.3650 13792 1.9675 1.1350 2.0250 1.1350 -62.25 3.25 3y 0.7650 2.50 1.3800 0.0450 3*4Y 3.50 0.00
2y 1.3800 -0.75 1.3495 1.3356 1.3529 20175 1.0700 2.1150 1.0700 -60.25 3.25 4y 0.8000 2.50 1.4000 0.0350 3*5Y 8.50 1.00
3y 1.3875 -0.75 1.3490 13310 1.3501 2.0775 1.0150 2.2225 1.0150 -55.50 450 5Y 0.8500 3.50 1.4550 0.0150 4*5Y 5.00 1.00
4y 14025 -0.75 1.3565 1.3395 1.3539 2.1250 0.9875 2.2950 0.9875 -50.00 450 7v 0.9100 3.50 1.5350 0.0750 5*7Y 6.00 0.00
5Y 14050 -1.00 1.3565 13414 1.3556 2.1625 0.9775 2.3400 0.9775 -44.00 450 10Y 1.0050 3.50 1.7800 0.2550 5*10Y 15.50 0.00
7v 14100 -1.00 1.3590 1.3461 1.3574 2.1975 0.9725 2.3950 0.9725
10Y 1.4450 -1.00 1.3925 1.3811 1.3882 2.2675 0.9925 2.4850 0.9925 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.4600 -1.25 1.4075 1.3976 1.3991 2.3050 1.0125 2.5225 1.0125 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.4400 -1.00 1.3870 1.3804 1.3854 2.3150 0.9925 2.5400 0.9925 2y 1.5924 0.0162 1.5762 1.5845 1.5806 29773 1.3841 29773 0.5500
20Y 1.3425 -1.00 1.2870 1.2844 1.2871 2.3150 0.9125 2.5600 0.9125 10Y 1.8504 0.0280 1.8224 1.8600 1.8739 3.2382 14607 3.2382 1.3600
6*9M -1.00 -0.25 -4.50 -4.16 -2.95 6.75 -12.50 12.50 -12.50 U.S. TREASURY - KTB (o= HYPL 7|= HYY
9*12M -0.75 0.00 -0.40 -1.95 -2.08 6.25 -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 -2.50 -0.25 -3.70 -5.94 -5.23 13.50 -15.50 23.00 -15.50 2y 19.24 3.12 16.12 18.45 21.56 103.03 7.02 103.03 -104.00
2*3Y 0.75 0.00 -0.05 -0.46 -0.28 6.50 -5.50 13.25 -5.50 10Y 11.84 0.40 11.44 17.50 23.89 98.82 -5.81 98.82 -24.46
2*4Y 2.25 0.00 0.70 0.39 0.10 11.25 -8.25 21.75 -8.25
2*5Y 250 -0.25 0.70 058 027 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 1.50 0.00 0.75 0.85 0.38 475 -3.25 9.00 -3.25 IRS 2*10Y 6.50 -0.25 6.75 1.75 2.75 26.25 -9.50 46.00 -9.50
3*5Y 1.75 -0.25 0.75 1.04 0.55 8.50 -5.25 16.00 -5.25 KTB 2*10Y| 33.20 3.90 29.30 28.50 27.00 48.30 410 68.70 410
4*5Y 0.25 -0.25 0.00 0.19 0.18 3.75 -2.25 725 -2.25 UST 2*10Y| 25.80 1.18 24.62 27.55 29.33 34.56 -23.40 147.00 -23.40
5*7Y 0.50 0.00 0.25 0.47 0.18 475 -1.75 10.75 -1.75
5410y | 400 0.00 3.60 3.98 325 12.25 050 24.00 050
7*10Y 3.50 0.00 3.35 3.50 3.08 7.50 1.75 13.25 1.75 IRS
10*12Y 1.50 -0.25 1.50 1.65 1.09 4.00 -1.00 6.50 -1.00 06M oDD
10*15Y -0.50 0.00 -0.55 -0.07 -0.28 5.50 -3.25 9.25 -3.25 09M i
10*20Y -10.25 0.00 -10.55 -9.68 -10.10 6.50 -16.00 13.00 -16.00 01y
15Y |39.75/40.25
o2y
Tenor Lv. HMUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y
1Y 1.338 -0.10 1327 1.357 1.383 1918 1.136 1.935 1.136 04Y
1.5Y 1.374 0.10 1.354 1372 1417 2.012 1.122 2.113 1.122 05y [41/415
2y 1.400 -1.50 1.385 1376 1424 2.055 1.089 2.230 1.089 07Y SPRD
3y 1.406 -1.10 1.388 1212 1.376 2.085 0.092 2315 0.092 10Y
4y 1.515 -1.80 1.491 1464 1.521 2227 1.127 2.502 1.127 12Y
5Y 1.542 -1.30 1.505 1.464 1.527 2.282 1.122 2.602 1.122 15Y
7v 1.668 -1.00 1.632 1.591 1.635 2377 1.163 2.728 1.163 20Y
10Y 1732 240 1.678 1.643 1.691 2.445 1.170 2.815 1.170 3%5y CCS 8.5
20Y 1.722 2.50 1.678 1.646 1.656 2.430 0.705 2792 0.705 CRs |45y ccss
4y CCS 805
PEEE‘ Lv. Y| Lv. Y| Al o |
91d CD 1.46 0.00 KTB 110.33 0.07 110.28 110.34 110.23 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 129 1.00 | kB | 12938 0.13 129.34 129.59 129.09 Hepeig 101 ¢ -45 146 139 83 136 127 138
2 9 | 48,584 o2 | -17.358 65,942 73,645 45,485 54,740 50,221 43,733
Tenor | Lv. | M2l | SMA | 20MA | 6OMA | 1VMax | 1VMin | 3YMax | 3VMin
1Y 6.70 -0.40 5.95 3.78 2.21 12.25 -9.65 12.25 -17.75 IR 22, 34 0|3} T2 22| 812, BRI T ALSH SXA|
1.5Y 1.85 -0.85 1.40 -0.69 -3.78 4.05 -10.60 4.05 -19.10
2y -2.00 0.75 -3.59 -4.01 -7.12 -0.25 -12.95 -0.25 -25.15 IRS, O|E SOIEAl MBIT 259 50 A 77F 23 312
3Y -1.85 0.35 -3.88 11.86 -2.62 100.30 -16.45 100.30 -19.50
4y -11.25 1.05 -1345 -12.46 -16.73 -4.50 -27.00 -3.20 -30.35 R
5Y 13.70 0.30 14.89 12,26 7.9 320 2850 2.25 2850 CRs, ™ 72t 22 43
7v -25.80 0.00 -27.26 -24.50 -27.79 -7.85 -38.35 -7.50 -38.35
10Y -28.70 -3.40 -28.59 -26.17 -30.32 -7.50 -40.70 -7.50 -40.70
20Y -37.95 -3.50 -39.08 -36.14 -36.86 52.25 -48.45 52.25 -48.50




