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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 1.0175 0.50 1.0050 1.0131 1.2133 1.9125 0.9350 1.9125 0.9350 -106,00 -2.00 1Y -oA1250 -1.00 1.3900 -1.4500 1+2Y 1Aoo 0.00
oM 0.9725 0.75 0.9565 0.9819 1.1756 1.9125 0.9050 1.9125 0.9050 -105.25 -1.75 1.5Y -0.1200 -1.00 1.3150 1.1000 2*3Y 3.50 -1.00
1Y 0.9350 1.00 0.9180 0.9576 1.1458 1.9200 0.8750 1.9200 0.8750 -104.75 -1.50 2Y -0.1150 -1.00 1.2450 1.1000 2*5Y 3.00 -1.00
1.5Y 0.9325 0.75 0.9205 0.9664 1.1321 1.9300 0.8650 2.0250 0.8650 -103.25 -1.50 3Y -0.0800 -2.00 1.2400 -0.5650 3*4Y 0.00 0.50
2y 0.9325 0.50 0.9260 0.9789 1.1200 1.9350 0.8950 2.1150 0.8950 -106.50 -1.00 4y -0.0800 -1.50 1.2150 -0.4750 3*5Y -0.50 0.00
3y 0.9525 -0.50 0.9535 1.0024 1.1203 1.9375 0.9200 22225 0.9200 -109.00 -1.50 5Y -0.0850 -2.00 1.2400 -0.4100 4*5Y -0.50 -0.50
4y 0.9850 -0.50 0.9880 1.0435 1.1372 1.9500 0.9050 2.2950 0.9050 -99.25 -1.25 7Y 0.0150 -2.00 1.3050 -0.3100 5*7Y 10.00 0.00
5Y 1.0050 -0.50 1.0085 1.0628 1.1443 1.9600 0.8875 2.3400 0.8875 -85.50 -0.75 10Y 0.1950 -2.00 1.4950 -0.1250 5*10Y 28.00 0.00
7Y 1.0075 -0.75 1.0120 1.0638 1.1444 1.9875 0.8775 2.3950 0.8775
10Y 1.0500 -1.25 1.0590 1.1055 1.1779 2.0525 0.8925 2.4850 0.8925 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.0300 -1.25 1.0375 1.0628 1.1640 2.0825 0.8775 2.5225 0.8775 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 0.9800 -1.25 0.9875 0.9984 1.1258 2.0875 0.8525 2.5400 0.8525 2Y 0.2151 -0.0281 0.2432 0.2201 0.2201 2.8407 0.2101 29773 0.2101
20Y 0.8450 -1.25 0.8525 0.8485 1.0050 2.0825 0.6975 2.5600 0.6975 10Y 0.7537 -0.0137 0.7674 0.7292 0.7292 3.0692 0.5685 3.2382 0.5685
6*9M -4.50 0.25 -4.85 -3.13 -3.77 3.50 -12.50 12.50 -12.50 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -3.75 0.25 -3.85 -2.43 -2.98 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 -0.25 -0.50 0.80 213 -2.58 7.50 -15.50 23.00 -15.50 2y -74.99 -3.31 -71.68 -72.19 -73.19 96.20 -85.69 103.03 -85.69
2*3Y 2.00 -1.00 2.75 2.35 0.03 4.00 -5.50 13.25 -5.50 10Y -70.83 -0.07 -70.76 -72.58 -71.48 91.58 -97.33 98.82 -97.33
2*4Y 5.25 -1.00 6.20 6.46 173 10.50 -8.25 21.75 -8.25
2*5Y 7.25 -1.00 8.25 8.39 243 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 3.25 0.00 3.45 411 1.69 6.50 -3.25 8.50 -3.25 IRS 2*10Y | 11.75 -1.75 13.50 13.25 12.25 19.75 -9.50 42.50 -9.50
3*5Y 5.25 0.00 5.50 6.04 2.40 11.00 -5.25 14.00 -5.25 KTB 2*10Y| 49.70 -1.80 51.50 51.30 49.20 59.20 410 68.70 410
4*5Y 2.00 0.00 2.05 1.93 0.71 5.25 -2.25 6.25 -2.25 UST 2*10Y| 53.86 144 5242 50.91 50.91 67.49 -23.40 135.50 -23.40
5*7Y 0.25 -0.25 0.35 0.10 0.01 3.25 -1.75 10.50 -1.75
5410V | 450 -0.75 5.05 4.28 336 10.00 050 2225 0.0
7*10Y 425 -0.50 470 418 3.35 7.25 1.50 12.75 1.50 IRS
10*12Y -2.00 0.00 -2.15 -4.28 -1.38 3.00 -9.50 5.50 -9.50 06M oDD
10*15Y -7.00 0.00 -7.15 -10.71 -5.21 450 -18.00 8.00 -18.00 09M i
10*20Y -20.50 0.00 -20.65 -25.70 -17.29 3.50 -35.00 11.25 -35.00 01y
1.5Y
BOND 02y [93.25 1.5*2y 0.25
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y
1Y 0.856 0.50 0.841 0.929 1.104 1918 0.828 1.935 0.828 04Y
1.5Y 0.932 0.00 0.934 0.992 1.136 1.938 0.921 2113 0.921 05Y
2y 0.965 0.50 0.959 1.044 1.157 1.950 0.942 2.230 0.942 07Y SPRD
3y 1.000 0.30 0.995 1.069 1.139 1.947 0.022 2315 0.022 10Y
4y 1.157 0.00 1.156 1.278 1.293 2.037 1.070 2.502 1.070 12Y
5Y 1.220 -0.50 1219 1312 1.326 2.050 1.110 2.602 1.110 15Y
7v 1.336 -0.60 1337 1434 1.443 2.140 1.163 2.728 1.163 20Y
10Y 1.462 -1.30 1470 1.556 1.532 2.210 1.170 2.815 1.170 2y CCS -135
20Y 1.562 -0.50 1.562 1.644 1.581 2.170 0.705 2792 0.705 CRs |3y CCs -8
PEEEW Lv. Y| Lv. Y| Al prul |
91d CD 1.10 0.00 KTB 111.61 0.01 111.61 111.64 111.53 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 074 -1.00 | LkTB | 132.64 0.20 13248 | 13273 | 132.16 Hepsg 40 14 26 48 72 78 123 73
EREN 11,222 4@ | 667 10,555 14,844 21,655 26,594 33,563 18,835
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 7.90 0.50 772 2.85 416 12.25 -7.50 12.25 -17.75 IR 22| 2D 22|17 10E F7F QF2 SAUK| B RS LZH0|A HHS MEFH Ol X HAIE B ZME LIEFHX| B
1.5Y 0.05 0.75 -1.35 -2.55 -0.43 4.70 -10.20 4.70 -19.10 =M 0f4 A2 7t S| 28K 28t 7t2h| 20 [af p7ie 22| ghsto| ofztal,
2y -3.25 0.00 -3.32 -6.48 -3.66 175 -12.95 175 -25.15
a0 | os0 | e | mas | issk | a0 asse |z | 33s0 Rs. 32 A2iZE BEAOIY EZHE B9, 28 offf B2l Ca SRR 34 ORAE A5 4
5Y -21.50 0.00 -21.03 -24.97 -18.19 -3.20 -33.30 -2.25 -33.30 N
7v -32.85 -0.15 3248 -37.03 -29.85 7.85 4535 750 4535 CRS. T 712t ot=f. otz
10Y -41.20 0.05 -41.08 -45.08 -35.40 -7.50 -55.45 -7.50 -55.45
20Y -71.70 -0.75 -70.91 -79.52 -57.62 52.25 -93.00 52.25 -93.00




