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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 *1°'HI
6M 1.0800 1.50 1.0245 1.1546 13133 1.9125 0.9350 1.9125 0.9350 -143,50 40.50 1Y -oA4000 42.50 1.3950 -1.4500 1+2Y 40Aoo -18.00
9M 1.0550 1.75 1.0125 1.1035 1.2759 1.9125 0.9050 1.9125 0.9050 -116.50 32.25 1.5Y -0.1400 33.50 1.3500 1.1000 2*3Y 15.00 4.00
1Y 1.0350 2.00 1.0050 1.0620 1.2495 1.9200 0.8750 1.9200 0.8750 -101.50 27.25 2Y 0.0000 24.50 1.3200 1.1000 2*5Y 20.00 -3.00
1.5Y 1.0250 1.25 1.0185 1.0394 1.2278 1.9300 0.8650 2.0250 0.8650 -85.50 3375 3Y 0.1500 28.50 1.3200 -0.5650 3*4Y 2.50 -5.00
2Y 1.0150 -275 1.0460 1.0265 1.2084 1.9350 0.8950 2.1150 0.8950 -86.25 30.75 4y 0.1750 23.50 1.3300 -0.4750 3*5Y 5.00 -7.00
3Y 1.0050 -5.25 1.0650 1.0190 1.2023 1.9650 0.9200 22225 0.9200 -85.00 29.25 5Y 0.2000 21.50 1.3750 -0.3850 4*5Y 2.50 -2.00
4y 1.0375 -7.25 1.1170 1.0388 1.2126 1.9950 0.9050 2.2950 0.9050 -74.75 24.00 7Y 0.3025 15.75 1.4400 -0.2250 5*7Y 10.25 -5.75
5Y 1.0500 775 1.1440 1.0479 1.2163 2.0250 0.8875 2.3400 0.8875 -55.00 23.25 10Y 0.5350 15.00 1.6300 -0.1250 5*10Y 33.50 -6.50
7Y 1.0500 -8.25 1.1445 1.0438 1.2170 2.0575 0.8775 2.3950 0.8775
10Y 1.0850 -8.25 1.1805 1.0740 1.2481 21225 0.8925 2.4850 0.8925 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.0350 -7.75 1.1225 1.0410 1.2459 2.1525 0.8775 2.5225 0.8775 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 0.9500 775 1.0355 0.9856 1.2159 2.1550 0.8525 2.5400 0.8525 2Y 0.3360 -0.0536 0.3896 0.3183 0.3435 29773 0.3183 29773 0.3183
20Y 0.8050 -6.25 0.8685 0.8323 1.1058 2.1625 0.6975 2.5600 0.6975 10Y 0.8617 0.0134 0.8483 0.7880 0.8542 3.2382 0.5685 3.2382 0.5685
6*9M -2.50 0.25 -1.20 -5.11 -3.74 3.50 -12.50 12.50 -12.50 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -2.00 0.25 -0.75 -4.15 -2.64 6.25 -7.50 10.50 -7.50 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -2.00 -4.75 410 -3.55 -4.11 7.50 -15.50 23.00 -15.50 2y -76.20 -2.16 -74.04 -84.67 -76.85 103.03 -84.67 103.03 -84.67
2*3Y -1.00 -2.50 1.90 -0.75 -0.62 475 -5.50 13.25 -5.50 10Y -75.93 11.44 -87.37 -94.90 -77.58 98.82 -94.90 98.82 -94.90
2*4Y 2.25 -4.50 7.10 1.23 0.42 10.50 -8.25 21.75 -8.25
2*5Y 3.50 -5.00 9.80 214 0.79 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 3.25 -2.00 5.20 1.98 1.03 6.50 -3.25 8.50 -3.25 IRS 2*10Y 7.00 -5.50 12.50 15.25 16.50 20.50 -9.50 42.50 -9.50
3*5Y 450 -2.50 7.90 2.89 141 11.00 -5.25 14.00 -5.25 KTB 2*10Y| 52.30 -6.90 59.20 57.20 51.80 59.20 410 68.70 410
4*5Y 1.25 -0.50 2.70 0.91 0.37 5.25 -2.25 6.25 -2.25 UST 2*10Y| 5257 6.70 45.87 46.97 51.07 67.49 -23.40 135.50 -23.40
5*7Y 0.00 -0.50 0.05 -0.41 0.07 3.75 -1.75 10.50 -1.75
5410V | 350 -0.50 365 261 318 1025 050 2225 050
7*10Y 3.50 0.00 3.60 3.03 3.1 7.25 1.50 12.75 1.50 IRS
10*12Y -5.00 0.50 -5.80 -3.30 -0.22 3.00 -9.50 5.50 -9.50 06M oDD
10*15Y -13.50 0.50 -14.50 -8.84 -3.22 450 -18.00 8.00 -18.00 09M i
10*20Y -28.00 2.00 -31.20 -24.18 -14.23 4.00 -35.00 11.25 -35.00 01y
1.5Y
BOND 02y 1*2y 0.25
Tenor Lv. HMUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y
1Y 0.994 2.10 0.968 1.034 1.201 1918 0.878 1.935 0.878 04Y |6.75
1.5Y 1.014 1.50 1.004 1.048 1.221 1.938 0.930 2113 0.930 osy |9
2y 1.098 -3.20 1.131 1.088 1.239 1.967 0.972 2.230 0.972 07Y SPRD
3y 1.102 -3.30 1.145 0.997 1.198 1.981 0.022 2315 0.022 10Y
4y 1.362 -6.00 1422 1.233 1.348 2.082 1.070 2.502 1.070 12Y
5Y 1.383 -6.70 1432 1.257 1.374 2.115 1.110 2.602 1.110 15Y
7v 1.501 -8.50 1.562 1.380 1.494 2.216 1.163 2.728 1.163 20Y
10Y 1.621 -10.10 1.676 1.468 1.567 2.292 1.170 2.815 1.170
20Y 1.735 -5.50 1.744 1.520 1.596 2.240 0.705 2792 0.705 BRS
PEEE‘ Lv. Y| Lv. Y| Al prul |
91d CD 1.10 3.00 KTB 111.12 0.18 110.94 111.16 110.89 TODAY KRX CCP Held| T-1 T-2 T-3 T-4 T-5 T-6
| cAL | 073 1.00 | kTB | 130.63 1.03 129.50 | 130.63 | 129.50 Hepsg % 11 85 33 116 81 122 107
2 9 | 29,098 A< | 8113 20,985 7,447 29,923 29,345 33,038 32,345
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 410 -0.10 3.74 2.82 482 12.25 -9.10 12.25 -17.75 20k 22 HY 20} sH228o| AR OB} 20| O|O{K|BA K|H EXt Al2|= ChA OHES AKX CHI| 54
1.5Y 1.10 -0.25 145 -0.85 0.64 4.70 -10.20 4.70 -19.10 HE QI G2 ZME NSHA|Z|0 2D 227t AL, £AE DM HEIS}
2y -8.30 0.45 -8.54 -6.12 -3.09 175 -12.95 175 -25.15
3Y -9.70 -1.95 -8.00 2.25 0.39 100.30 -16.45 100.30 -19.50 P Sl Abal 1L P Sio = ahal nemad ol = °
w0 i S 3050 ~10.41 353 450 3350 320 3350 5; iiHilmlnoM(CD) 2| 2450l 1 72to] 23, 7| e A E wat shats IRsFM 2| EHr|et 57| #1t2|
5Y -33.30 -1.05 -28.80 -20.92 -15.80 -3.20 -33.30 -2.25 -33.30 T ete
7Y -45.10 0.25 -41.75 -33.66 -27.67 -7.85 -45.35 -7.50 -45.35
10y -53.60 1.85 -49.55 -39.37 -31.88 -7.50 5545 -7.50 -55.45 CRS. M 72t 45 0t
20Y -93.00 -0.75 -87.55 -68.78 -49.03 52.25 -93.00 52.25 -93.00




