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Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min Hdy| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 1.3800 3.50 1.3525 1.3893 1.4364 1.9125 1.3425 1.9125 1.2875 -57,00 -275 1Y oA7650 2.00 1.4550 0.3900 1+2Y -&oo 1.50
9M 1.3550 4.00 1.3250 1.3671 1.4060 1.9125 1.2925 1.9125 1.2500 -59.00 -2.00 1.5Y 0.7300 3.00 1.3950 1.1050 2*3Y -5.00 -1.00
1Y 1.3350 475 1.3000 1.3505 1.3859 1.9200 1.2225 1.9200 1.2200 -61.75 -2.00 2Y 0.6850 3.50 1.3750 1.1000 2*5Y -8.00 -2.00
1.5Y 1.3200 5.00 1.2825 1.3376 1.3628 1.9675 1.1350 2.0250 1.1350 -67.00 -3.25 3Y 0.6350 2.50 1.3800 0.0450 3*4Y -1.50 -0.50
2Y 1.3025 5.50 1.2640 1.3220 1.3387 2.0175 1.0700 2.1150 1.0700 -68.75 -3.00 4y 0.6200 2.00 1.4000 0.0350 3*5Y -3.00 -1.00
3Y 1.3050 5.75 1.2640 1.3203 1.3348 2.0775 1.0150 22225 1.0150 -70.50 -3.50 5Y 0.6050 1.50 1.4550 0.0150 4*5Y -1.50 -0.50
4y 1.3075 5.00 1.2700 1.3281 1.3398 2.1250 0.9875 2.2950 0.9875 -67.75 -3.25 7Y 0.6400 1.50 1.5350 0.0750 5*7Y 3.50 0.00
5Y 1.3100 5.00 1.2735 13313 1.3405 2.1625 0.9775 2.3400 0.9775 -69.25 -3.25 10Y 0.6650 1.50 1.7800 0.2550 5*10Y 6.00 0.00
7Y 13175 475 1.2810 1.3356 1.3424 2.1975 0.9725 2.3950 0.9725
10Y 1.3575 4.75 1.3205 1.3666 13727 2.2675 0.9925 2.4850 0.9925 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.3700 4.50 1.3345 1.3790 1.3828 2.3050 1.0125 2.5225 1.0125 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.3550 475 1.3190 1.3621 1.3648 2.3150 0.9925 2.5400 0.9925 2Y 1.4238 -0.0200 1.4438 1.4437 1.4315 29773 1.3231 29773 0.5600
20Y 1.2700 475 1.2385 1.2809 1.2678 2.3150 0.9125 2.5600 0.9125 10Y 1.5883 -0.0323 1.6206 1.6369 1.6059 3.2382 1.4607 3.2382 1.3600
6*9M -2.50 0.50 -2.75 -2.21 -3.05 6.75 -12.50 12.50 -12.50 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -2.00 0.75 -2.50 -1.66 -2.01 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 -3.60 -2.85 -4.72 13.50 -15.50 23.00 -15.50 2y 13.38 -6.8 20.18 9.87 17.65 103.03 2.31 103.03 -87.50
2*3Y 0.25 0.25 0.00 -0.17 -0.39 6.50 -5.50 13.25 -5.50 10Y -6.87 -843 1.56 2.19 0.89 98.82 -9.01 98.82 -24.46
2*4Y 0.50 -0.50 0.60 0.61 0.11 11.25 -8.25 21.75 -8.25
2*5Y 0.75 -0.50 095 093 018 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 0.25 -0.75 0.60 0.79 0.50 475 -3.25 9.00 -3.25 IRS 2*10Y 5.50 -0.75 6.25 6.25 5.25 26.25 -9.50 46.00 -9.50
3*5Y 0.50 -0.75 0.95 1.10 0.58 8.50 -5.25 16.00 -5.25 KTB 2*10Y| 36.70 0.40 36.30 27.00 34.20 42.80 410 68.70 410
4*5Y 0.25 0.00 0.35 0.31 0.07 3.75 -2.25 725 -2.25 UST 2*10Y| 1645 -1.23 17.68 19.32 17.44 34.56 -23.40 147.00 -23.40
5*7Y 0.75 -0.25 0.75 0.44 0.19 450 -1.75 10.50 -1.75
5410V | 475 -0.25 470 354 322 11.75 050 2225 050
7*10Y 4.00 0.00 3.95 3.10 3.03 7.25 1.75 12.75 1.75 IRS
10*12Y 1.25 -0.25 1.40 124 1.00 4.00 -1.00 5.75 -1.00 06M  [345 DD
10*15Y -0.25 0.00 -0.15 -0.45 -0.79 5.25 -3.25 9.25 -3.25 09M i
10*20Y -8.75 0.00 -8.20 -8.58 -10.50 6.00 -16.00 12.75 -16.00 01Y [28.50/2825/335
1.5Y
02v_ (2350730
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y
1Y 1.273 3.50 1.262 1.292 1.347 1918 1.136 1.935 1.136 04Y
1.5Y 1.288 3.50 1.280 1.326 1.373 2012 1.122 2.113 1.122 05Y [29/295
2y 1.290 4.80 1.278 1332 1.378 2.055 1.089 2.230 1.089 07y SPRD
3y 1330 5.80 1.296 1.346 1.328 2.085 0.092 2315 0.092 10Y [315
4y 1.407 5.30 1374 1423 1.464 2227 1.127 2.502 1.127 12Y
5Y 1457 6.00 1418 1458 1479 2.282 1.122 2.602 1.122 15Y
7v 1.577 5.60 1.537 1.570 1.590 2377 1.163 2.728 1.163 20Y
10Y 1.657 5.20 1616 1.640 1.653 2.445 1.170 2.815 1.170
20Y 1.665 430 1.624 1.657 1.631 2.430 0.705 2792 0.705 CRS
™ el Lv. | A jn |
PSEEDEW 1.42 0.00 KTB 110.60 -0.23 110.83 110.88 110.53 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 123 -3.00 | kB | 13064 -0.58 131.22 131.29 130.45 EEEE] 121 45 76 95 126 61 140 9%
2 9 | 41,402 A | 15302 26,100 35,863 60,374 24,910 64,380 36,213
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 6.20 1.25 3.78 5.83 3.86 12.25 -9.65 12.25 -17.75 0K 22|, 0| Y ol Ojm} Loloz Qs 22| FHIE.
1.5Y 3.20 1.50 0.29 117 -1.07 4.05 -10.60 4.05 -19.10
2y 1.25 0.70 -1.44 -0.98 -3.92 175 -12.95 175 -25.15 RS, M 27 2 = A4
3Y -2.50 -0.05 -3.22 -2.55 0.68 100.30 -16.45 100.30 -19.50
4y -9.95 -0.30 -10.38 -9.45 -12.46 -4.50 -27.00 -3.20 -30.35
CRS. ® 12t &5 ot
5Y -14.70 -1.00 -14.43 -12.63 -13.83 -3.20 -28.50 -2.25 -28.50
7Y -25.95 -0.85 -25.56 -23.41 -24.73 -7.85 -38.35 -7.50 -38.35
10Y -29.95 -045 -29.53 -27.35 -28.01 -7.50 -40.70 -7.50 -40.70
20Y -39.50 0.45 -38.59 -37.60 -36.30 52.25 -48.55 52.25 -48.55




