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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 1.2075 -5.00 12770 13238 14014 19125 1.2075 19125 1.2075 -78,75 2.50 1Y 0A2900 -5.50 1.4550 0.2900 12y -1150 -4.00
oM 1.1375 -6.25 1.2185 1.2848 13671 19125 1.1375 19125 1.1375 ~-77.50 2.00 1.5Y 0.2500 -7.00 1.3950 1.1000 2*3Y -1.00 -0.50
1Y 1.0775 -8.00 1.1755 1.2545 13449 1.9200 1.0775 1.9200 1.0775 -80.50 -0.50 2y 0.1750 950 1.3750 1.1000 2*5Y 0.00 -0.50
1.5Y 1.0250 -9.00 1.1280 1.2243 13200 1.9675 1.0250 2.0250 1.0250 -78.50 -1.00 3y 0.1650 -10.00 1.3800 0.0450 3%4Y 0.00 0.00
2y 0.9800 -9.00 1.0805 11925 1.2938 2.0175 0.9800 2.1150 0.9800 -78.50 -1.00 4y 0.1650 -10.00 1.4000 0.0350 3+5Y 1.00 0.00
3y 0.9500 -9.00 1.0485 11780 1.2868 2.0775 0.9500 2.2225 0.9500 -77.00 -1.25 5Y 0.1750 -10.00 1.4550 0.0150 4*5Y 1.00 0.00
ay 0.9500 -9.00 1.0385 1.1766 12914 2.1250 0.9500 2.2950 0.9500 -68.25 -1.50 7Y 0.2600 -10.00 1.5350 0.0750 5+7Y 8.50 0.00
5Y 0.9450 -8.75 1.0270 11738 12916 2.1625 0.9450 2.3400 0.9450 -64.00 -2.00 10Y 0.3350 -10.00 1.7800 0.2550 5%10Y 16.00 0.00
7Y 0.9425 -8.50 1.0190 11738 1.2935 2.1975 0.9425 2.3950 0.9425
10Y 0.9750 -8.00 1.0455 1.2051 1.3248 2.2675 0.9750 2.4850 0.9750 U.S. TREASURY (eH= HYY 7= YH))
12Y 0.9850 -8.00 1.0560 12175 13382 2.3050 0.9850 2.5225 0.9850 Tenor HedH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 0.9600 -8.50 1.0350 1.2001 13205 23150 0.9600 2.5400 0.9600 2y 0.6966 -0.0005 0.6971 0.9108 0.9269 2.9773 0.6966 2.9773 0.5600
20Y 0.8275 -8.75 0.9075 11016 1.2262 2.3150 0.8275 2.5600 0.8275 10Y 1.0619 0.0645 0.9974 1.1665 1.1560 3.2382 0.9974 3.2382 0.9974
6*9M -7.00 -1.25 -5.85 -3.90 343 6.75 -12.50 12.50 -12.50 U.S. TREASURY - KTB CEEEEEEEEE
9*12M -6.00 -1.75 -4.30 -3.03 -2.22 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 975 -1.00 -9.50 -6.20 -5.11 13.50 -15.50 23.00 -15.50 2y -35.04 7.15 -42.19 2142 -18.81 103.03 -42.19 103.03 -85.00
273Y -3.00 0.00 -3.20 -1.45 -0.70 6.00 -5.50 13.25 -5.50 10Y -23.51 14.75 -38.26 -20.85 -17.10 98.82 -38.26 98.82 -38.26
2*4Y -3.00 0.00 -4.20 -1.59 -0.24 10.75 -8.25 2175 825
2*5Y -3.50 025 -5.35 -1.88 -0.22 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 0.00 0.00 -1.00 -0.14 0.46 475 -3.25 8.50 -3.25 IRS 2*10Y | -0.50 1.00 -1.50 -4.50 -7.50 25.00 -9.50 4250 -9.50
3*5Y -0.50 0.25 215 -043 048 8.50 -5.25 14.00 -5.25 KTB 2*10Y| 25.00 -1.10 26.10 25.00 21.20 38.70 4.10 68.70 4.10
4*5Y -0.50 0.25 -1.15 -0.29 0.02 375 225 6.25 -2.25 UST 2<10Y| 36.53 6.50 30.03 25.57 2291 36.53 -23.40 138.00 -23.40
5*7Y -0.25 0.25 -0.80 0.00 0.19 375 175 10.50 175
5+10Y 3.00 075 185 314 331 1050 050 2225 050
7*10Y 3.25 0.50 2.65 314 3.13 7.25 175 12.75 175 IRS
10*12Y 1.00 0.00 1.05 124 135 375 -1.00 5.50 -1.00 06M |195/19 Sl
10*15Y -150 -0.50 -1.05 -0.50 -042 475 -3.25 8.25 -3.25 09M  [135 Tenor
10%20Y -14.75 -0.75 -13.80 -10.35 -9.85 475 -16.00 11.50 -16.00 01y
1.5Y
02y [98/9775/97 69m -6
Tenor Lv. HUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03y 3*5y -0.5
1Y 1.078 -6.70 1.140 1.204 1.297 1.918 1.078 1.935 1.078 04Y
1.5Y 1.061 -7.00 1.127 1.209 1316 2012 1.061 2113 1.061 05Y  |94.25/94.25
2y 1.047 720 1.120 1.207 1319 2.055 1.047 2.230 1.047 07Y SPRD
3y 1.036 -8.20 0.914 1.169 1.254 2.085 0.092 2315 0.092 10Y
ay 1.087 -8.50 1.167 1.285 1.403 2.227 1.087 2,502 1.087 12Y
5Y 1.120 -9.00 1.201 1322 1423 2.282 1.120 2.602 1.120 15Y
7Y 1.234 -850 1307 1434 1539 2377 1.163 2728 1.163 20y
10y 1.297 -8.30 1.365 1.504 1.601 2442 1.170 2.815 1.170 1.5%3y CCS -5
20y 1.400 -4.40 1427 1.533 1612 2.394 0.705 2792 0.705 @
1.5%3y CCS -6.5
™ el Lv. | A jn |
91d CD 1.40 -1.00 KTB 111.73 0.34 111.76 111.77 111.60 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 125 -1.00 [ kB | 11173 -22.07 11176 | 111.77 | 111.60 Hepsg 141 4 38 103 114 131 186 124 98
EEH 54,842 o8l | 10812 44,030 33,020 39,429 109,108 45377 43,640
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y -0.05 -1.30 351 5.09 484 12.25 -9.65 12.25 -17.75 2 22| 0]¥E 7|F22| 50bp A0 2SS Shst MM 2F J|CHZ0| A|RO| ZH = Oojx|nf ® 17t 22| T
1.5Y -3.60 -2.00 0.08 1.50 0.37 4.05 -10.60 4.05 -19.10
2y -6.70 -1.80 397 -1.45 -2.55 1.75 -12.95 1.75 -25.15 RS, D|91Z 7| =22 olsto) 2 22| 32t
3y -8.60 -0.80 1343 0.88 3.26 100.30 -1645 100.30 -19.50
ay -13.70 -0.50 -12.85 -10.81 -11.15 -4.50 -27.00 -3.20 -30.35 N
5Y 17.50 0.25 17.40 14.84 1349 320 2850 2.25 2850 CRS. ™ 72t St Ot
7Y -29.15 0.00 -28.78 -26.04 -24.53 -7.85 -38.35 -7.50 -38.35
10y -32.20 0.30 -31.93 -29.92 -27.62 -7.50 -40.70 -7.50 -40.70
20Y -57.25 -435 -51.95 -43.17 -38.63 52.25 -57.25 52.25 -57.25




