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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 0.75 1.4255 1.4499 14587 1.9125 1.3575 1.9125 1.2875 -56,75 150 1Y 08450 2.50 1.4550 0.3900 1+2Y —850 0.00
oM 14225 0.50 14155 1.4118 14293 19125 1.2925 19125 1.2500 -60.25 0.00 1.5Y 0.8050 2.50 1.3950 1.2200 2*3Y 3.00 -1.00
1Y 14125 1.00 1.4055 1.3939 1.4089 1.9200 1.2225 1.9200 1.2200 -63.75 -0.75 2y 0.7600 2.50 1.3750 1.1800 2*5Y 6.00 -1.50
1.5Y 1.4075 2.50 1.3930 13654 1.3830 1.9675 1.1350 2.0250 1.1350 -61.00 -1.75 3y 0.7900 1.50 1.3800 0.0450 3*4Y 150 -0.50
2y 13975 3.25 1.3790 13375 13572 2.0175 1.0700 2.1150 1.0700 -60.25 -2.00 4y 0.8050 1.00 1.4000 0.0350 3*5Y 3.00 -0.50
3y 1.4000 3.25 1.3840 13335 1.3543 2.0775 1.0150 2.2225 1.0150 -58.75 -1.75 5Y 0.8200 1.00 1.4550 0.0150 4*5Y 150 0.00
ay 1.4075 3.00 1.3965 13425 1.3581 2.1250 0.9875 2.2950 0.9875 -52.75 -1.50 7Y 0.8800 1.00 1.5350 0.0750 5%7Y 6.00 0.00
5Y 1.4075 2.75 1.3990 1.3441 1.3596 2.1625 0.9775 2.3400 0.9775 -45.75 -1.25 10Y 0.9750 1.00 1.7800 0.2550 5%10Y 15.50 0.00
7Y 1.4075 2.50 1.4025 13494 1.3609 2.1975 0.9725 2.3950 0.9725
10Y 14325 2.25 14335 13836 13913 2.2675 0.9925 2.4850 0.9925 U.S. TREASURY (33 FAY 71F A )
12Y 1.4475 225 1.4490 1.4000 1.4021 2.3050 1.0125 2.5225 1.0125 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 14275 2.25 1.4285 13823 1.3878 23150 0.9925 2.5400 0.9925 2y 1.5800 0.0325 1.5475 1.5680 1.5924 29773 1.3841 29773 0.5500
20Y 1.3400 2.25 1.3360 1.2868 1.2888 2.3150 0.9125 2.5600 0.9125 10Y 1.8120 0.0254 1.7866 1.8137 1.8504 3.2382 1.4607 3.2382 1.3600
6*9M -1.25 -0.25 -1.00 -3.81 -2.94 6.75 -12.50 12.50 -12.50 U.S. TREASURY - KTB ¢h= 9AY 7| Mol
9*12M -1.00 0.50 -1.00 -1.79 -2.04 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 -150 2.25 -2.65 -5.64 -5.17 13.50 -15.50 23.00 -15.50 2y 16.50 1.45 15.05 18.40 19.24 103.03 7.02 103.03 -104.00
273Y 0.25 0.00 0.50 -0.40 -0.29 6.50 -5.50 13.25 -5.50 10Y 10.70 1.64 9.06 9.87 11.84 98.82 -5.81 98.82 -24.46
2*4Y 1.00 -0.25 1.75 0.50 0.09 11.25 -8.25 2175 -8.25
2*5Y 1.00 -0.50 2.00 0.66 0.24 14.50 -10.00 27.25 -10.00 Lv. HUH| T-1 T-2 T-3 1YMax | 1YMin | 3Y Max | 3Y Min
3*4Y 0.75 -0.25 1.25 0.90 0.38 475 -3.25 9.00 -3.25 IRS 2*10Y | 350 -1.00 4.50 6.00 6.50 26.25 -9.50 46.00 -9.50
3*5Y 0.75 -0.50 1.50 1.06 0.53 8.50 -5.25 16.00 -5.25 KTB 2*10Y| 29.00 -0.90 29.90 33.10 33.20 47.00 4.10 68.70 4.10
4*5Y 0.00 -0.25 0.25 0.16 0.15 375 225 7.25 -2.25 UST 210Y| 23.20 -0.71 2391 24.57 25.80 3456 -23.40 147.00 -23.40
5*7Y 0.00 -0.25 035 0.52 0.13 475 175 10.50 175
5410 | 250 -0.50 345 395 317 1225 050 2325 050
7*10Y 2.50 -0.25 3.10 343 3.04 7.50 175 13.25 175 IRS
10*12Y 1.50 0.00 1.55 1.64 1.08 4.00 -1.00 6.50 -1.00 06M DD
10*15Y -0.50 0.00 -0.50 -0.14 035 525 -3.25 9.25 -3.25 09M Tenor
10%20Y 925 0.00 975 -9.69 -10.25 6.25 -16.00 13.00 -16.00 01y
1.5Y
BOND 02y [365
Tenor Lv. HUH| 5MA 20MA 60MA 1YMax | 1YMin | 3YMax | 3Y Min 03y
1Y 1346 1.00 1339 1.352 1384 1918 1.136 1.935 1136 04y |37/3725
1.5Y 1389 1.50 1376 1.367 1418 2012 1122 2113 1.122 05Y
2y 1415 1.80 1.402 1375 1426 2.055 1.089 2.230 1.089 07Y SPRD
3y 1425 340 1.405 1316 1377 2.085 0.092 2315 0.092 10Y
ay 1.505 3.00 1.502 1.466 1522 2.227 1.127 2.502 1.127 12
5Y 1535 3.00 1530 1471 1.529 2.282 1.122 2.602 1.122 15Y
7Y 1.644 1.50 1.652 1.601 1.638 2377 1.163 2728 1.163 20Y
10y 1.705 0.90 1711 1.656 1.695 2445 1.170 2.815 1.170
20Y 1.685 -2.50 1.707 1.664 1.659 2430 0.705 2792 0.705 @
Lv. HYd| Lv. | Al a |
91d CD 1.46 0.00 KTB 110.30 -0.13 110.43 110.46 110.28 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 126 -1.00 | LKTB | 129.75 -0.13 130.01 130.27 | 129.72 Hepsg 127 A 3 124 115 101 146 139 83
EEH 58,682 22 | 9265 49,417 34,550 48,584 65,942 73,645 45,485
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 6.65 0.00 6.65 422 245 12.25 -9.65 12.25 -17.75 IO 22|, 2EQ MY |22 AL, &| 22| 52
1.5Y 1.85 1.00 1.74 -0.19 -346 4.05 -10.60 4.05 -19.10 SEQ| RAatAlZ|Q S 22 22| SN HIY AN Z Z0|
2y -1.75 1.45 232 373 -6.83 -0.25 -12.95 -0.25 -25.15
3y -2.50 -0.15 214 1.71 -2.28 100.30 -1645 100.30 -19.50 = = ay =
ay -9.75 0.00 -10.51 -12.34 -16.34 -4.50 -27.00 -3.20 -30.35 IRs, 8271 72 SH2= 37| o
5Y -12.75 -0.25 -13.08 -12.73 -16.94 -3.20 -28.50 -2.25 -28.50 _
7v 2365 1.00 2497 2512 2767 7.85 -38.35 750 -3835 CRS, 5Y 77 A 2 LIQBAM 72 ZeEE. Fo| WHUHOZ 52t
10Y -27.25 1.35 -27.77 -27.23 -30.35 -7.50 -40.70 -7.50 -40.70
20Y -34.50 475 -37.08 -37.71 -37.05 52.25 -48.45 52.25 -48.50




