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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 0.9350 -15.50 1.1345 1.2464 1.3588 1.9125 0.9350 1.9125 0.9350 -230,00 -41.00 1Y -14250 -47.50 1.3950 -1.4250 1+2Y voo -61.00
9M 0.9050 -10.50 1.0665 1.1873 1.3190 1.9125 0.9050 1.9125 0.9050 -189.00 -30.75 1.5Y -1.0250 -37.00 1.3500 1.1000 2*3Y 12.00 3.00
1Y 0.8750 -6.50 1.0060 1.1390 1.2912 1.9200 0.8750 1.9200 0.8750 -145.00 -17.00 2Y -0.5550 -21.50 1.3200 1.1000 2*5Y 25.25 5.75
1.5Y 0.8650 -6.25 0.9860 1.1026 1.2652 1.9300 0.8650 2.0250 0.8650 -136.00 -14.50 3Y -0.4350 -18.50 1.3200 -0.4350 3*4Y 6.50 1.50
2Y 0.8950 -4.50 0.9830 1.0698 1.2397 1.9675 0.8950 2.1150 0.8950 -134.50 -13.00 4y -0.3700 -17.00 1.3300 -0.3700 3*5Y 13.25 2.75
3Y 0.9250 -4.00 0.9885 1.0495 1.2308 2.0100 0.9200 22225 0.9200 -130.25 -11.25 5Y -0.3025 -15.75 1.3750 -0.3150 4*5Y 6.75 1.25
4y 0.9750 -4.00 1.0185 1.0515 1.2368 2.0475 0.9050 2.2950 0.9050 -120.75 -10.75 7Y -0.2100 -15.50 1.4400 -0.2250 5*7Y 9.25 0.25
5Y 1.0000 -4.50 1.0390 1.0504 1.2380 2.0800 0.8875 2.3400 0.8875 -114.25 -11.25 10Y -0.1100 -15.50 1.6300 -0.1250 5*10Y 19.25 0.25
7Y 0.9975 -475 1.0350 1.0454 1.2395 21175 0.8775 2.3950 0.8775
10Y 1.0325 -4.25 1.0650 1.0724 1.2703 2.1850 0.8925 2.4850 0.8925 U.S. TREASURY (eH= HYY 7= YH))
12Y 0.9625 -2.25 0.9965 1.0611 1.2760 22125 0.8775 2.5225 0.8775 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 0.8675 -275 0.9235 1.0270 1.2532 2.2150 0.8525 2.5400 0.8525 2Y 0.4965 0.1346 0.3619 0.5062 0.4730 29773 0.3619 29773 0.3619
20Y 0.6975 -275 0.7590 0.8946 1.1502 2.2175 0.6975 2.5600 0.6975 10Y 1.0793 0.3453 0.7340 0.9813 0.7939 3.2382 0.5685 3.2382 0.5685
6*9M -3.00 5.00 -6.80 -5.91 -3.98 3.75 -12.50 12.50 -12.50 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -3.00 4.00 -6.05 -4.83 -278 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 2.00 2.00 -2.30 -6.93 -5.15 8.50 -15.50 23.00 -15.50 2y -47.55 19.26 -66.81 -60.88 -58.20 103.03 -66.81 103.03 -82.20
2*3Y 3.00 0.50 0.55 -2.03 -0.89 475 -5.50 13.25 -5.50 10Y -34.77 4353 -78.30 -63.67 -58.21 98.82 -78.30 98.82 -78.30
2*4Y 8.00 0.50 3.55 -1.83 -0.28 8.50 -8.25 21.75 -8.25
2*5Y 10.50 0.00 5.60 -1.94 -0.17 13.75 -10.00 27.25 -10.00 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 5.00 0.00 3.00 0.20 0.60 5.75 -3.25 8.50 -3.25 IRS 2*10Y | 13.75 0.25 13.50 18.50 0.50 21.75 -9.50 42.50 -9.50
3*5Y 7.50 -0.50 5.05 0.09 0.72 11.00 -5.25 14.00 -5.25 KTB 2*10Y|  45.50 -3.20 4870 50.30 32.10 50.30 410 68.70 410
4*5Y 2.50 -0.50 2.05 -0.11 0.12 5.25 -2.25 6.25 -2.25 UST 2*10Y| 5828 21.07 37.21 47.51 32.09 58.28 -23.40 135.50 -23.40
5*7Y -0.25 -0.25 -0.40 -0.50 0.15 3.75 -1.75 10.50 -1.75
5410V | 325 025 260 220 323 1050 050 2225 050
7*10Y 3.50 0.50 3.00 2.70 3.08 7.25 1.50 12.75 1.50 IRS
10*12Y -7.00 2.00 -6.85 -1.13 0.57 3.00 -9.50 5.50 -9.50 06M oDD
10*15Y -16.50 1.50 -14.15 -4.54 -1.71 450 -18.00 8.25 -18.00 09M i
10*20Y -33.50 1.50 -30.60 -17.78 -12.01 4.00 -35.00 11.25 -35.00 01y
1.5Y
BOND 02y |885/87 4*10y 6.25/ 6
Tenor Lv. HMUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y |91
1Y 0.882 -10.80 1.004 1.100 1.244 1918 0.882 1.935 0.882 04Y
1.5Y 0.930 -7.60 1.026 1.104 1.261 1.956 0.930 2113 0.930 05y |15
2y 0.972 -5.80 1.048 1.109 1.267 1.992 0.972 2.230 0.972 07Y SPRD
3y 1.015 -4.50 1.070 1.016 1.223 2.007 0.022 2315 0.022 10V  [5/45
4y 1.167 -3.60 1.199 1.192 1.356 2.122 1.070 2.502 1.070 12Y
5Y 1.187 -4.40 1217 1.223 1.381 2.170 1.110 2.602 1.110 15Y
7v 1311 -7.00 1.355 1.340 1.500 2271 1.163 2.728 1.163 20Y
10Y 1427 -9.00 1461 1413 1.567 2.342 1.170 2.815 1.170
20Y 1.460 -8.00 1.493 1453 1.590 2.290 0.705 2792 0.705 CRS
PEEEW Lv. Y| Lv. Y| Al prul |
91d CD 1.02 -37.00 KTB 111.55 0.25 111.39 111.58 111.34 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
CALL 0.76 -51.00 LKTB 132.18 0.24 131.94 13234 131.69 HelEg 107 A 38 69 96 170 129 130 134
2 9 | 32,345 A< | 13648 18,697 44,029 48,617 43,205 36,059 36,621
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y -0.70 430 0.24 3.90 468 12.25 -9.65 12.25 -17.75 IR 22| MY sh=L2Wo| 7|FES2|Z 50bp 8IS 7H2H QR0 T 102 HE OIMZF CBIXIBA ZAE 0|20
1.5Y -6.50 1.35 -4.00 -0.11 039 4.05 -10.60 4.05 -19.10 20K 22| 2 Z0A HEQ FTHATII ZHUL|X| UULH= AME FT|S ZA Q002 =8
2y -7.70 1.30 -6.54 -3.95 -2.76 175 -12.95 175 -25.15
T 1 T
5Y -18.70 -0.10 -17.84 -17.22 -14.29 -3.20 -28.50 -2.25 -28.50 N
7v 3135 225 3196 -29.46 2607 7.85 -38.35 750 -3835 CRs. ® 712t 2 5 ot} otz
10Y -39.45 475 -39.56 -34.07 -29.70 -7.50 -44.20 -7.50 -44.20
20Y -76.25 5.25 -73.36 -55.86 -44.01 52.25 -81.50 52.25 -81.50




