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RS |
Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 1.4150 -1.75 1.4280 1.4405 1.4609 1.9125 1.3575 1.9125 1.2875 -59,25 2.75 1Y oA7950 0.00 1.4550 0.3900 1+2Y -4Aoo 0.00
9M 1.3975 225 14145 1.4089 1.4308 1.9125 1.2925 1.9125 1.2500 -59.50 4.00 1.5Y 0.7750 0.00 1.3950 1.1750 2*3Y 2.00 0.00
1Y 1.3875 -275 1.4070 1.3945 14107 1.9200 1.2225 1.9200 1.2200 -59.25 5.25 2Y 0.7550 0.00 1.3750 1.1600 2*5Y 2.50 0.00
1.5Y 1.3700 -4.00 1.4000 1.3725 1.3862 1.9675 1.1350 2.0250 1.1350 -55.50 7.50 3Y 0.7750 0.00 1.3800 0.0450 3*4Y 0.50 0.00
2Y 1.3475 -5.25 1.3920 1.3506 1.3619 2.0175 1.0700 2.1150 1.0700 -55.75 8.25 4y 0.7800 0.00 1.4000 0.0350 3*5Y 0.50 0.00
3Y 1.3300 -7.50 1.3950 1.3483 1.3593 2.0775 1.0150 22225 1.0150 -55.75 8.75 5Y 0.7800 0.00 1.4550 0.0150 4*5Y 0.00 0.00
4y 1.3375 -8.25 1.4085 13573 1.3639 2.1250 0.9875 2.2950 0.9875 -51.75 9.50 7Y 0.8200 0.00 1.5350 0.0750 5*7Y 4.00 0.00
5Y 1.3375 -875 14135 1.3591 1.3653 2.1625 0.9775 2.3400 0.9775 -49.25 9.75 10Y 0.8700 0.00 1.7800 0.2550 5*10Y 9.00 0.00
7Y 1.3375 -9.50 14195 1.3636 1.3668 2.1975 0.9725 2.3950 0.9725
10Y 1.3625 -9.75 1.4480 1.3959 1.3963 2.2675 0.9925 2.4850 0.9925 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.3750 -9.75 1.4615 1.4104 1.4069 2.3050 1.0125 2.5225 1.0125 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.3575 975 1.4440 1.3920 1.3913 2.3150 0.9925 2.5400 0.9925 2Y 1.4742 0.0354 1.4388 1.5303 1.5263 29773 1.3841 29773 0.5600
20Y 1.2800 -9.75 1.3685 1.3009 1.2912 2.3150 0.9125 2.5600 0.9125 10Y 1.6590 0.0491 1.6099 1.7736 1.7710 3.2382 1.4607 3.2382 1.3600
6*9M -1.75 -0.50 -1.35 -3.16 -3.02 6.75 -12.50 12.50 -12.50 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -1.00 -0.50 -0.75 -1.44 -2.01 6.25 -7.00 10.50 -7.00 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -4.00 -2.50 -1.50 -4.39 -4.88 13.50 -15.50 23.00 -15.50 2y 12.42 9.54 2.88 11.03 12.93 103.03 2.88 103.03 -102.70
2*3Y -1.75 -2.25 0.30 -0.24 -0.26 6.50 -5.50 13.25 -5.50 10Y 5.80 14.81 -9.01 436 7.90 98.82 -9.01 98.82 -24.46
2*4Y -1.00 -3.00 1.65 0.66 0.20 11.25 -8.25 21.75 -8.25
2*5Y -1.00 -3.50 2.15 0.85 0.34 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 0.75 -0.75 135 0.90 0.45 475 -3.25 9.00 -3.25 IRS 2*10Y 1.50 -4.50 6.00 7.00 6.50 26.25 -9.50 46.00 -9.50
3*5Y 0.75 -1.25 1.85 1.09 0.60 8.50 -5.25 16.00 -5.25 KTB 2*10Y| 25.10 -3.90 29.00 31.00 29.50 42.80 410 68.70 410
4*5Y 0.00 -0.50 0.50 0.19 0.14 3.75 -2.25 725 -2.25 UST 2*10Y| 1848 137 17.11 2433 2447 34.56 -23.40 147.00 -23.40
5*7Y 0.00 -0.75 0.60 0.45 0.15 475 -1.75 10.50 -1.75
5410V | 250 -1.00 345 368 310 1225 050 2225 050
7*10Y 2.50 -0.25 2.85 3.23 2.95 7.50 1.75 12.75 175 IRS 6y 31
10*12Y 1.25 0.00 135 145 1.06 4.00 -1.00 6.00 -1.00 06M oDD
10*15Y -0.50 0.00 -0.40 -0.39 -0.50 5.25 -3.25 9.25 -3.25 09M i
10*20Y -8.25 0.00 -7.95 -9.50 -10.51 6.25 -16.00 13.00 -16.00 01y
1.5Y
BOND 02y [34 2*10y 1.25
Tenor Lv. Hyd| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 9Im*2y -5
1Y 1312 -2.70 1.339 1338 1.380 1918 1.136 1.935 1.136 04Y
1.5Y 1.356 -3.30 1.387 1.365 1414 2.012 1.122 2.113 1.122 05Y
2y 1.350 -6.00 1.404 1378 1422 2.055 1.089 2.230 1.089 07Y SPRD
3y 1.347 -7.70 1412 1.329 1.373 2.085 0.092 2315 0.092 10Y
4y 1426 -7.30 1.489 1472 1516 2227 1.127 2.502 1.127 12Y
5Y 1455 -8.50 1.528 1.492 1.526 2.282 1.122 2.602 1.122 15Y
7v 1.548 -9.10 1.633 1.615 1.635 2377 1.163 2.728 1.163 20Y
10Y 1.601 -9.90 1.696 1.675 1.694 2.445 1.170 2.815 1.170 5y CCS 68 / 70
20Y 1.630 -9.70 1714 1.688 1.660 2.430 0.705 2792 0.705 CRS
PEEEW Lv. Y| Lv. Y| Al prul |
91d CD 1.46 0.00 KTB 110.59 0.28 110.64 110.67 110.55 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 126 -2.00 | kB | 131.19 1.16 13130 | 13145 | 131.10 Hepsg 15 A -51 166 113 132 140 124 127
2 9 | 37,438 94 | -73877 111,315 42,275 45,562 44,490 40,455 58,682
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 7.55 -0.05 6.78 5.63 3.06 12.25 -9.65 12.25 -17.75 20| 22|, AE 2L 0| 22| 22 HRXA M M| AR
1.5Y 1.40 -0.70 1.28 0.80 -2.74 4.05 -10.60 4.05 -19.10
2y -0.25 0.75 -1.22 -2.75 -6.04 0.25 -12.95 0.25 -25.15 RS, AIE RZLIHIO|2{A SHAF Q3 E oF HIO| HIGIBID] 22| 22 H= Zaey
3Y -1.70 0.20 -1.66 1.97 -1.40 100.30 -16.45 100.30 -19.50
4y -8.85 -0.95 -8.05 -1147 -15.17 -4.50 -27.00 -3.20 -30.35 o
5Y .75 025 147 13.29 16,07 320 2850 2.25 2850 CRs, ™ 72t 22| &%
7Y -21.05 -0.40 -21.31 -25.18 -26.78 -7.85 -38.35 -7.50 -38.35
10Y -23.85 0.15 -24.78 -27.89 -29.80 -7.50 -40.70 -7.50 -40.70
20Y -35.00 -0.05 -34.53 -38.72 -36.89 52.25 -48.55 52.25 -48.55




