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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 -1.00 14370 1.4458 14613 19125 13575 19125 1.2875 -56,50 225 1Y 08350 -3.50 1.4550 0.3900 12y -4Aoo 2.00
oM 1.4075 -1.50 1.4205 14106 14315 19125 1.2925 19125 1.2500 -57.50 -0.50 1.5Y 0.8150 -2.50 1.3950 1.1800 2*3Y 2.50 -1.00
1Y 1.4000 125 1.4065 13939 14113 1.9200 1.2225 1.9200 1.2200 -58.75 1.00 2y 0.7950 -1.50 1.3750 1.1600 2*5Y 5.00 -0.50
1.5Y 13900 -2.00 13945 1.3680 13861 1.9675 1.1350 2.0250 1.1350 -57.00 0.25 3y 0.8200 -2.50 1.3800 0.0450 3*4Y 150 0.50
2y 13825 -2.50 13815 1.3425 13611 2.0175 1.0700 2.1150 1.0700 -57.00 0.75 4y 0.8350 -2.00 1.4000 0.0350 3*5Y 2.50 0.50
3y 13900 275 1.3855 13393 13587 2.0775 1.0150 2.2225 1.0150 -56.50 1.25 5Y 0.8450 -2.00 1.4550 0.0150 4*5Y 1.00 0.00
ay 1.4050 275 13950 1.3480 13628 2.1250 0.9875 2.2950 0.9875 -53.75 1.00 7Y 0.8800 -2.00 1.5350 0.0750 5%7Y 3.50 0.00
5Y 1.4100 3.25 13980 13496 13642 2.1625 0.9775 2.3400 0.9775 -51.75 -3.50 10Y 0.9300 -6.50 1.7800 0.2550 5%10Y 8.50 -4.50
7Y 14175 -3.00 1.4005 1.3544 13655 2.1975 0.9725 2.3950 0.9725
10Y 1.4475 -3.00 1.4280 1.3878 1.3954 2.2675 0.9925 2.4850 0.9925 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.4625 -3.00 1.4415 1.4031 1.4060 2.3050 1.0125 2.5225 1.0125 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.4450 -3.00 14225 1.3849 13911 23150 0.9925 2.5400 0.9925 2y 1.5263 -0.0370 1.5633 1 .5633 1.5800 2.9773 13841 2.9773 0.5600
20Y 13725 -2.50 1.3350 1.2898 1.2913 2.3150 0.9125 2.5600 0.9125 10Y 17710 -0.0524 1.8234 1.8234 1.8120 3.2382 1.4607 3.2382 1.3600
6*9M -1.50 -0.50 -1.65 -351 297 6.75 -12.50 12.50 -12.50 U.S. TREASURY - KTB ¢h= 9AY 7| Mol
9*12M 075 0.25 -1.40 -1.68 -2.02 6.25 -7.00 10.50 -7.00 Tenor Lv. Y| T-1 T-2 T-3 1Y Max | 1YMin | 3Y Max | 3Y Min
1+2Y 175 -1.25 -2.50 -5.14 -5.03 13.50 -15.50 23.00 -15.50 2y 1293 1 11.93 15.13 16.50 103.03 7.02 103.03 -102.70
273Y 0.75 -0.25 040 -033 -0.24 6.50 -5.50 13.25 -5.50 10Y 7.90 1.16 6.74 8.34 10.70 98.82 -5.81 98.82 -24.46
2*4Y 2.25 -0.25 1.35 0.55 0.17 11.25 -8.25 2175 -8.25
2*5Y 275 -0.75 1.65 071 031 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 0.95 0.88 041 475 -3.25 9.00 -3.25 IRS 2*10Y | 650 -0.50 7.00 1.75 3.50 26.25 -9.50 46.00 -9.50
3*5Y 2.00 -0.50 1.25 1.04 0.55 8.50 -5.25 16.00 -5.25 KTB 2*10Y| 29.50 -1.70 31.20 32.80 29.00 45.50 4.10 68.70 4.10
4*5Y 0.50 -0.50 0.30 0.16 0.14 375 225 7.25 -2.25 UST 210Y| 2447 -1.54 26.01 26.01 23.20 3456 -23.40 147.00 -23.40
5*7Y 0.75 0.25 0.25 047 0.13 475 175 10.50 175
s+10y | 375 025 3.00 381 312 1225 050 2225 050
7*10Y 3.00 0.00 275 3.34 2.99 7.50 175 12.75 175 IRS
10*12Y 1.50 0.00 1.35 1.54 1.07 4.00 -1.00 6.50 -1.00 06M 425 GEE
10*15Y -0.25 0.00 055 -0.29 -042 525 -3.25 9.25 -3.25 09M Tenor
10%20Y 750 0.50 -9.30 -9.80 -10.40 6.25 -16.00 13.00 -16.00 01y
1.5Y
02y [3725/38/39/405 6°9*12m -0.25
Tenor Lv. Hyd| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 39/ 39.75/ 40
1Y 1.341 -2.00 1346 1.347 1384 1918 1.136 1.935 1136 04y |4175
1.5Y 1382 -3.00 1.389 1.367 1418 2012 1.122 2113 1122 05Y  |41/4225
2y 1397 -470 1413 1377 1426 2.055 1.089 2.230 1.089 07Y SPRD
3y 1.400 -5.20 1418 1324 1378 2.085 0.092 2315 0.092 10Y
ay 1475 -6.00 1.499 1470 1522 2.227 1.127 2.502 1.127 12Y
5Y 1517 -6.00 1536 1484 1531 2.282 1122 2.602 1.122 15Y
7Y 1.626 -6.30 1.652 1611 1.640 2377 1.163 2728 1.163 20Y
10y 1.692 -6.40 1718 1.669 1.699 2445 1.170 2.815 1.170 2*3y CCS 1
20Y 1.715 -4.50 1.721 1.680 1.663 2430 0.705 2792 0.705 CRs |35y ccas
™ el Lv. | A jn |
91d CD 1.46 0.00 KTB 110.39 0.19 110.18 110.42 110.15 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 129 2.00 | kB | 130.10 0.72 129.39 | 13023 | 129.29 Hepsg 1324 -8 140 124 127 124 115 101
EEH 45562 o2 | 1072 44,490 40,455 58,682 49,417 34,550 48,584
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 5.90 0.75 6.05 474 271 12.25 -9.65 12.25 1775 Zax 22, obd RHA MBo| 22 F2
1.5Y 0.80 1.00 0.53 0.14 315 4.05 -10.60 4.05 -19.10
2y -145 2.20 -3.15 -3.50 -6.54 -0.25 -12.95 -0.25 -25.15 RS, ® 7t 22| 22 A =3y,
3y -1.00 245 -3.25 1.54 -1.93 100.30 -1645 100.30 -19.50 ORI M0 QI AIAIB B,
ay -7.00 3.25 -1042 -12.24 -15.89 -4.50 -27.00 -3.20 -30.35
5Y -10.70 2.75 -13.78 -1345 -16.66 -3.20 -28.50 -2.25 -28.50 N
7v -20.85 3.30 2513 2569 2743 7.85 -38.35 750 -3835 CRs, @ 712t 22| 32t
10y 2445 340 -28.98 -28.11 -30.32 -7.50 -40.70 -7.50 -40.70
20Y -34.25 2.00 -38.56 -38.98 -37.15 52.25 -48.55 52.25 -48.55




