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Tenor Lv. Yy 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 1.2550 0.00 1.2460 1.2979 1.3831 1.9125 1.2075 1.9125 1.2075 -90,00 -2.25 1Y oA2100 -2.00 1.3950 0.2000 1+2Y -3Aoo 6.00
9M 1.1775 0.25 1.1685 1.2463 1.3452 1.9125 1.1375 1.9125 1.1375 -89.50 1.50 1.5Y 0.1750 2.00 1.3500 1.1000 2*3Y 2.00 0.50
1Y 1.1100 0.25 1.1030 1.2053 1.3199 1.9200 1.0725 1.9200 1.0725 -85.50 2.75 2Y 0.1800 4.00 1.3200 1.1000 2*5Y 3.50 0.00
1.5Y 1.0700 0.50 1.0585 1.1683 1.2932 1.9475 1.0225 2.0250 1.0225 -79.50 3.00 3Y 0.2000 450 1.3200 0.0450 3*4Y 1.00 -0.50
2Y 1.0350 1.25 1.0150 1.1301 1.2656 1.9875 0.9675 2.1150 0.9675 -71.75 2.00 4y 0.2100 4.00 1.3300 0.0350 3*5Y 1.50 -0.50
3Y 0.9950 1.50 0.9765 1.1061 1.2555 2.0300 0.9200 22225 0.9200 -76.25 2.00 5Y 0.2150 4.00 1.3750 0.0150 4*5Y 0.50 0.00
4y 0.9875 2.00 0.9690 1.1010 1.2595 2.0700 0.9050 2.2950 0.9050 -65.75 2.00 7Y 0.3100 4.00 1.4400 0.0750 5*7Y 9.50 0.00
5Y 0.9775 2.00 0.9595 1.0944 1.2590 2.1025 0.8875 2.3400 0.8875 -59.75 2.25 10Y 0.3850 4.00 1.6600 0.2550 5*10Y 17.00 0.00
7Y 0.9675 2.00 0.9525 1.0906 1.2606 2.1350 0.8775 2.3950 0.8775
10Y 0.9825 1.75 0.9740 1.1180 1.2914 2.1950 0.8925 2.4850 0.8925 U.S. TREASURY (eH= HYY 7= YH))
12Y 0.9650 1.50 0.9685 1.1256 1.3036 22275 0.8775 2.5225 0.8775 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 0.9400 1.75 0.9420 1.1054 1.2853 2.2325 0.8525 2.5400 0.8525 2Y 0.5334 -0.0048 0.5382 0.3967 0.5121 29773 0.3967 29773 0.3967
20Y 0.7825 1.75 0.7920 0.9890 1.1873 2.2325 0.6975 2.5600 0.6975 10Y 0.8719 0.0626 0.8093 0.5685 0.7670 3.2382 0.5685 3.2382 0.5685
6*9M -175 0.25 -7.75 -5.16 -3.79 5.50 -12.50 12.50 -12.50 U.S. TREASURY - KTB (o= HYPL 7|= HYY
9*12M -6.75 0.00 -6.55 -4.10 -2.53 6.25 -7.50 10.50 -7.50 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -7.50 1.00 -8.80 -7.51 -5.43 9.25 -15.50 23.00 -15.50 2y -53.66 0.72 -54.38 -63.83 -55.79 103.03 -63.83 103.03 -82.20
2*3Y -4.00 0.25 -3.85 -2.40 -1.00 475 -5.50 13.25 -5.50 10Y -49.31 5.76 -55.07 -69.15 -60.30 98.82 -69.15 98.82 -69.15
2*4Y -475 0.75 -4.60 -2.91 -0.61 8.25 -8.25 21.75 -8.25
2*5Y -5.75 0.75 -5.55 -3.58 -0.66 11.50 -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 0.50 -0.75 -0.51 0.40 4.00 -3.25 8.50 -3.25 IRS 2*10Y | -5.25 0.50 -5.75 -7.50 -1.75 21.75 -9.50 42.50 -9.50
3*5Y -1.75 0.50 -1.70 -1.18 0.34 7.25 -5.25 14.00 -5.25 KTB 2*10Y| 29.50 1.70 27.80 22.50 30.00 36.70 410 68.70 410
4*5Y -1.00 0.00 -0.95 -0.66 -0.05 3.25 -2.25 6.25 -2.25 UST 2*10Y| 33.85 6.74 27.11 17.18 25.49 36.53 -23.40 138.00 -23.40
5*7Y -1.00 0.00 -0.70 -0.37 0.16 3.75 -1.75 10.50 -1.75
5410Y | 050 -0.25 145 236 3.24 1050 050 2225 050
7*10Y 1.50 -0.25 2.15 2.74 3.08 7.25 1.50 12.75 1.50 IRS
10*12Y -1.75 -0.25 -0.55 0.76 1.22 3.25 -1.75 5.50 -1.75 06M oDD
10*15Y -4.25 0.00 -3.20 -1.26 -0.60 450 -4.25 8.25 -4.25 09M i
10*20Y -20.00 0.00 -18.20 -12.90 -1041 4.00 -20.00 11.50 -20.00 01y
1.5Y
BOND 02y [1/125/35 9*12m -7.25
Tenor Lv. Hyd| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y |9 15*20y -15.25
1Y 1.046 -0.40 1.057 1.153 1.270 1918 1.046 1.935 1.046 04Y 410y -0.5
1.5Y 1.055 -0.40 1.057 1.153 1.287 1.990 1.042 2.113 1.042 05Y
2y 1.070 -1.20 1.063 1.154 1.291 2.020 1.035 2.230 1.035 07Y SPRD
3y 1.075 -1.00 0.861 1.062 1.209 2.041 0.022 2.315 0.022 107 |94
4y 1.170 -0.10 1.130 1.225 1374 2.155 1.070 2.502 1.070 12Y
5Y 1.180 -0.30 1.162 1.260 1.397 2.210 1.110 2.602 1.110 15Y
7v 1.306 -0.20 1.281 1372 1514 2.308 1.163 2.728 1.163 20Y
10Y 1.365 0.50 1.340 1438 1.576 2.375 1.170 2.815 1.170 3y 18/ 20.00
20Y 1410 1.50 1.388 1476 1.595 2.297 0.705 2792 0.705 CRS
PEEE‘ Lv. Y| Lv. Y| Al prul |
91d CD 1.40 0.00 KTB 111.42 0.00 111.46 111.54 111.33 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 124 -3.00 | LkTB | 133.86 -0.08 133.94 | 13435 | 13332 Hepsg 129 U -1 130 134 166 148 141 103
2 9 | 43,205 A | 7146 36,059 36,621 75,587 70,576 54,842 44,030
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 6.40 0.65 458 5.25 498 12.25 -9.65 12.25 -17.75 IR 22| M K{HAIZE OfAJOF oA 0|2 Zr{22| SE QU AL 812 S B St ZME BEEX|O S 20t
1.5Y 1.50 0.90 0.11 148 0.61 4.05 -10.60 4.05 -19.10 72 HMENO| A REBIDIA 22| AL Op2t
2y -3.50 245 -4.78 -2.35 -2.56 175 -12.95 175 -25.15
e 12 e T e RS HE A0S SN LEG 02 13 34 3207100 A 4SS SOI2N oo 25 4 01
5Y -20.25 2.30 -20.21 -16.56 -13.76 -3.20 -28.50 -2.25 -28.50
7v -33.85 2.20 -32.89 2817 2534 7.85 -38.35 750 -3835 CRs. T T2t &5 Ot
10Y -38.25 1.25 -36.64 -31.98 -28.47 -7.50 -40.70 -7.50 -40.70
20Y -62.75 0.25 -59.60 -48.65 -40.78 52.25 -63.00 52.25 -63.00




