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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 1.0200 -2.25 1.0250 1.0820 1.2710 19125 0.9350 19125 0.9350 -166,50 -1.75 1Y -07000 -10.00 1.3900 -1.4500 1%2Y 22Aoo -450
oM 0.9900 -2.25 0.9935 1.0398 1.2352 19125 0.9050 1.9125 0.9050 -155.00 975 1.5Y -0.5700 -12.00 1.3500 1.1000 2*3Y 10.50 0.50
1Y 0.9650 -2.25 0.9685 1.0048 1.2094 1.9200 0.8750 1.9200 0.8750 -147.00 -12.50 2Y -0.4800 -14.50 1.3200 1.1000 2*5Y 7.00 0.50
1.5Y 0.9800 -2.25 0.9760 0.9979 1.1923 1.9300 0.8650 2.0250 0.8650 -139.50 -11.75 3Y -0.3750 -14.00 1.3150 -0.5650 3*4Y -2.50 0.00
2y 0.9900 -2.00 0.9785 0.9986 1.1763 1.9350 0.8950 2.1150 0.8950 -145.50 -12.25 4y -0.4000 -14.00 1.3250 -0.4750 3*5Y -3.50 0.00
3y 1.0200 -2.25 1.0010 1.0050 1.1728 1.9375 0.9200 2.2225 0.9200 -147.75 -12.25 5Y -0.4100 -14.00 1.3700 -0.4100 4*5Y -1.00 0.00
4y 1.0550 -1.75 1.0300 1.0354 1.1852 1.9625 0.9050 2.2950 0.9050 -137.75 -12.50 7Y -0.3100 -14.00 1.4350 -0.3100 5*7Y 10.00 0.00
5Y 1.0675 -1.75 1.0380 1.0491 1.1894 1.9925 0.8875 2.3400 0.8875 -120.00 -12.00 10Y -0.0950 -13.50 1.6250 -0.1250 5*10Y 31.50 0.50
7v 1.0675 -1.50 1.0360 1.0461 1.1891 2.0250 0.8775 2.3950 0.8775
10Y 1.1050 -1.50 1.0740 1.0791 1.2201 2.0875 0.8925 2.4850 0.8925 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.0650 -0.75 1.0295 1.0296 1.2119 21175 0.8775 2.5225 0.8775 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.0125 -0.50 0.9720 0.9633 11777 2.1200 0.8525 2.5400 0.8525 2y 0.2334 0.0233 0.2101 0.2455 0.2301 29773 0.2101 29773 0.2101
20Y 0.8725 -0.50 0.8260 0.8048 1.0623 2.1275 0.6975 2.5600 0.6975 10Y 0.6088 0.0271 0.5817 06774 0.7225 3.2382 0.5685 3.2382 0.5685
6*9M -3.00 0.00 -3.15 -4.23 -3.58 3.50 -12.50 12.50 -12.50 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -2.50 0.00 -2.50 -3.50 -2.58 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 2.50 0.25 1.00 -0.61 -3.31 7.50 -15.50 23.00 -15.50 2y -79.66 5.33 -84.99 -82.15 -85.69 103.03 -85.69 103.03 -85.69
2*3Y 3.00 -0.25 2.25 0.64 -0.36 425 -5.50 13.25 -5.50 10Y -91.12 6.21 -97.33 -87.46 -84.45 98.82 -97.33 98.82 -97.33
2*4Y 6.50 0.25 5.15 3.68 0.88 10.50 -8.25 21.75 -8.25
2*5Y 7.75 0.25 5.95 5.05 1.30 14.50 -10.00 27.25 -10.00 Lv. Y| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 3.50 0.50 2.90 3.04 1.24 6.50 -3.25 8.50 -3.25 IRS 2*10Y | 1150 0.50 11.00 10.50 7.50 19.75 -9.50 42.50 -9.50
3*5Y 475 0.50 3.70 441 1.66 11.00 -5.25 14.00 -5.25 KTB 2*10Y|  49.00 -0.50 49.50 48.50 48.00 59.20 410 68.70 410
4*5Y 1.25 0.00 0.80 1.38 0.42 5.25 -2.25 6.25 -2.25 UST 2*10Y| 37.54 0.38 37.16 43.19 4924 67.49 -23.40 135.50 -23.40
5*7Y 0.00 0.25 -0.20 -0.30 -0.03 3.25 -1.75 10.50 -1.75
5410y | 375 025 3.60 3.00 3.08 1000 0.0 2225 0.0
7*10Y 3.75 0.00 3.80 3.30 3.10 7.25 1.50 12.75 1.50 IRS
10*12Y -4.00 0.75 -4.45 -4.95 -0.82 3.00 -9.50 5.50 -9.50 o6M |2 oD
10*15Y -9.25 1.00 -10.20 -11.59 -4.25 450 -18.00 8.00 -18.00 09M i
10*20Y -23.25 1.00 -24.80 -27.44 -15.79 4.00 -35.00 11.25 -35.00 01y
1.5Y
BOND 02y
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y [25
1Y 0.954 -4.60 0.999 0.994 1.168 1918 0.878 1.935 0.878 04Y
1.5Y 1.035 -3.30 1.038 1.023 1.191 1.938 0.930 2113 0.930 05Y
2y 1.030 -3.00 1.060 1.073 1212 1.950 0.972 2.230 0.972 07Y SPRD
3y 1.057 -3.30 1.078 1.039 1.191 1.962 0.022 2315 0.022 10y |11
4y 1.257 -4.40 1.284 1.270 1334 2.055 1.070 2.502 1.070 12Y
5Y 1.300 -3.10 1.305 1.289 1.362 2.082 1.110 2.602 1.110 15Y
7v 1.408 -3.30 1.426 1416 1.480 2.176 1.163 2.728 1.163 20Y
10Y 1.520 -3.50 1.546 1.521 1.559 2.250 1.170 2.815 1.170 2y CCR -47
20Y 1.635 -2.30 1.652 1.585 1.595 2.195 0.705 2792 0.705 BRS
PEEEW Lv. Y| Lv. Y| Al prul |
91d CD 1.10 0.00 KTB 111.39 0.17 111.26 111.42 111.21 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
CALL 0.73 -2.00 LKTB 131.82 0.32 131.61 131.92 131.39 HelEg 704 -1 71 70 44 106 101 96
2 9] 24,902 9 & | 5786 19,116 19,440 18,570 29,252 22,123 29,098
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 1.10 2.35 -3.03 1.04 418 12.25 -7.50 12.25 -17.75 20| 22| st22WO0| TR SHEALSARP) A0 LIM= S H# 7|Ch7t EXtAl2|of 2EX0 22 . Crah Ha
1.5Y -5.50 1.05 -6.22 -2.50 0.12 4.70 -10.20 4.70 -19.10 £3|2 Hte Z20)| Mfaf MEY LEXIF 220 2o 22| ShE
2y -4.00 1.00 -8.17 747 -3.61 175 -12.95 175 -25.15
3Y -3.70 1.05 -7.68 -3.36 -1.80 100.30 -16.45 100.30 -19.50 = Do R KR O ol OEMIZ ClEall mol710ion o —_—— P —
4y -20.20 2,65 -25.40 -2351 -1487 -4.50 -33.50 -3.20 -33.50 ES'HIXEfIOF “;; ;;LM i::la OF HY NS HSelE SRVIRS0 8] 2Ht ROl HAE. 108 & 371 FeloliA
5Y -23.25 135 -26.70 -24.02 -17.29 -3.20 -33.30 -2.25 -33.30 == »
7v -34.05 1.80 -39.00 -37.00 -29.07 -7.85 -45.35 -7.50 -45.35
10y -41.50 2.00 -47.22 -44.18 -33.87 -7.50 5545 -7.50 -55.45 CRS. ™ 72 o2 oty
20Y -76.25 1.80 -82.58 -78.02 -53.28 52.25 -93.00 52.25 -93.00




