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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 14175 -0.50 1.4330 14534 1.4565 1.9125 1.3575 1.9125 1.2875 -57,25 0.25 1Y 0A8250 -0.50 1.4550 0.3900 1+2Y -9Aoo 2.50
9M 1.4075 -0.50 1.3955 14129 1.4270 1.9125 1.2925 1.9125 1.2500 -59.75 2.50 1.5Y 0.7850 1.50 1.3950 1.1850 2*3Y 5.00 0.00
1Y 1.3975 -0.75 1.3965 1.3940 1.4064 1.9200 1.2225 1.9200 1.2200 -63.00 3.50 2Y 0.7350 2.00 1.3750 1.1800 2*5Y 12.50 -1.00
1.5Y 1.3825 -1.00 1.3805 1.3641 1.3804 1.9675 1.1350 2.0250 1.1350 -58.50 3.75 3Y 0.7850 2.00 1.3800 0.0450 3*4Y 3.50 0.00
2Y 1.3650 -1.50 1.3625 1.3349 1.3543 2.0175 1.0700 2.1150 1.0700 -56.50 3.75 4y 0.8200 2.00 1.4000 0.0350 3*5Y 7.50 -1.00
3Y 1.3700 -1.75 1.3640 1.3305 13515 2.0775 1.0150 22225 1.0150 -52.75 2.75 5Y 0.8600 1.00 1.4550 0.0150 4*5Y 4.00 -1.00
4y 1.3850 -1.75 1.3735 1.3394 1.3555 2.1250 0.9875 2.2950 0.9875 -47.25 2.75 7Y 0.9200 1.00 1.5350 0.0750 5*7Y 6.00 0.00
5Y 1.3875 -1.75 1.3745 1.3411 1.3573 2.1625 0.9775 2.3400 0.9775 -41.00 3.00 10Y 1.0150 1.00 1.7800 0.2550 5*10Y 15.50 0.00
7Y 1.3925 -1.75 1.3775 1.3461 1.3590 2.1975 0.9725 2.3950 0.9725
10Y 14250 -2.00 1.4100 1.3810 1.3898 2.2675 0.9925 2.4850 0.9925 U.S. TREASURY (3t2 Y 7|= MYH|)
12Y 1.4400 -2.00 1.4245 1.3976 1.4007 2.3050 1.0125 2.5225 1.0125 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.4200 -2.00 1.4040 1.3804 1.3868 2.3150 0.9925 2.5400 0.9925 2Y 1.5680 -0.0244 1.5924 1.5762 1.5845 29773 1.3841 29773 0.5500
20Y 1.3275 -1.50 1.3050 1.2844 1.2883 2.3150 0.9125 2.5600 0.9125 10Y 1.8137 -0.0367 1.8504 1.8224 1.8600 3.2382 1.4607 3.2382 1.3600
6*9M -1.00 0.00 -3.75 -4.05 -2.94 6.75 -12.50 12.50 -12.50 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -1.00 -0.25 0.10 -1.89 -2.06 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 -3.25 -0.75 -3.40 -5.91 -5.22 13.50 -15.50 23.00 -15.50 2y 18.40 -0.84 19.24 16.12 18.45 103.03 7.02 103.03 -104.00
2*3Y 0.50 -0.25 0.15 -0.44 -0.28 6.50 -5.50 13.25 -5.50 10Y 9.87 -1.97 11.84 11.44 17.50 98.82 -5.81 98.82 -24.46
2*4Y 2.00 -0.25 1.10 0.45 0.12 11.25 -8.25 2175 -8.25
2*5Y 2.25 -0.25 1.20 0.63 0.30 14.50 -10.00 27.25 -10.00 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 1.50 0.00 0.95 0.89 0.40 475 -3.25 9.00 -3.25 IRS 2*10Y 6.00 -0.50 6.50 6.75 175 26.25 -9.50 46.00 -9.50
3*5Y 1.75 0.00 1.05 1.06 0.58 8.50 -5.25 16.00 -5.25 KTB 2*10Y| 33.10 -0.10 33.20 29.30 28.50 48.30 410 68.70 410
4*5Y 0.25 0.00 0.10 0.18 0.18 3.75 -2.25 725 -2.25 UST 2*10Y| 2457 -1.23 25.80 24.62 27.55 34.56 -23.40 147.00 -23.40
5*7Y 0.50 0.00 0.30 0.50 0.17 475 -1.75 10.75 -1.75
5410Y | 375 -0.25 355 399 325 1225 050 24.00 050
7*10Y 3.25 -0.25 3.25 3.49 3.08 7.50 1.75 13.25 1.75 IRS
10*12Y 1.50 0.00 145 1.66 1.09 4.00 -1.00 6.50 -1.00 06M oDD
10*15Y -0.50 0.00 -0.60 -0.06 -0.30 5.50 -3.25 9.25 -3.25 09M i
10*20Y -9.75 0.50 -10.50 -9.66 -10.15 6.50 -16.00 13.00 -16.00 01y  [39.75
1.5Y
BOND 02Y [36.75/37.25/39.5 5*10y 4
Tenor Lv. Hyd| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 39.5
1Y 1.336 -0.20 1332 1355 1.384 1918 1.136 1.935 1.136 04Y
1.5Y 1.368 -0.60 1.362 1.369 1417 2.012 1.122 2.113 1.122 05Y [39.2/395/4125/4175/42 /4225
2y 1.384 -1.60 1.393 1374 1424 2.055 1.089 2.230 1.089 07Y SPRD
3y 1.388 -1.80 1.398 1212 1377 2.085 0.092 2315 0.092 10Y [43.5/4525
4y 1.480 -3.50 1.501 1.463 1.522 2227 1.127 2.502 1.127 12Y
5Y 1512 -3.00 1.520 1.465 1.528 2.282 1.122 2.602 1.122 15Y
7v 1.642 -2.60 1.645 1.593 1.637 2377 1.163 2.728 1.163 20Y
10Y 1.715 -1.70 1.695 1.646 1.693 2.445 1.170 2.815 1.170 2*3y CCS 5
20Y 1.720 -0.20 1.690 1.651 1.658 2.430 0.705 2792 0.705 CRS
PEEE‘ Lv. Y| Lv. Y| Al prul |
91d CD 1.46 0.00 KTB 110.45 0.12 110.30 110.45 110.28 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 127 -2.00 | LkTB | 129.68 030 129.27 129.70 129.12 BEEES 15 14 101 146 139 83 136 127
2 9 | 34,550 A | -14,034 48,584 65,942 73,645 45,485 54,740 50,221
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 6.15 -0.55 6.45 3.91 2.27 12.25 -9.65 12.25 -17.75 oK 22|, DEQ YFD T T SA HEAN 0j2 99 So= 22| 812 Ot
1.5Y 145 -0.40 1.85 -0.52 -3.69 4.05 -10.60 4.05 -19.10
2Y -1.90 0.10 -3.03 -3.91 -7.02 -0.25 -12.95 -0.25 -25.15 IRS, | 2| As0 oSt ElE2lo2 M 27t 22 812 HE SaeEY
3Y -1.80 0.05 -3.44 11.87 -2.50 100.30 -16.45 100.30 -19.50
4y -9.50 1.75 -12.71 -12.38 -16.61 -4.50 -27.00 -3.20 -30.35
5Y 1245 125 1453 12.36 7.1 320 2850 2.25 2850 CRs, ™ 72t 32 &3 Ot
7Y -24.95 0.85 -26.77 -24.70 -27.77 -7.85 -38.35 -7.50 -38.35
10Y -29.00 -0.30 -28.50 -26.50 -30.36 -7.50 -40.70 -7.50 -40.70
20Y -39.25 -1.30 -38.54 -36.68 -36.97 52.25 -48.45 52.25 -48.50




