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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 09175 -0.75 0.9415 0.9863 1.1173 19125 0.9175 19125 0.9175 -102,50 12.75 1Y -ozoso 11.00 1.3900 -1.4500 12y -5Aoo 6.25
oM 0.8600 -1.50 0.8975 0.9419 1.0744 1.8950 0.8600 19125 0.8600 -103.75 10.00 1.5Y -0.2300 8.00 1.3150 1.1000 2*3Y 1.00 -0.25
1Y 0.8200 175 0.8640 0.9066 1.0400 1.8800 0.8200 1.9200 0.8200 -105.00 7.25 2y -0.2550 475 1.2450 1.1000 2*5Y 550 -0.75
1.5Y 0.8075 -2.00 0.8535 0.9050 1.0278 1.8700 0.8075 2.0250 0.8075 -106.25 7.50 3y -0.2450 450 1.2150 -0.5650 3*4Y 150 -0.50
2y 0.7950 -2.50 0.8475 0.9060 1.0184 1.8500 0.7950 2.1150 0.7950 -107.25 7.25 4y -0.2300 4.00 1.2000 -0.4750 3*5Y 450 -0.50
3y 0.8175 -3.00 0.8700 0.9308 1.0246 1.8175 0.8175 2.2225 0.8175 -105.25 8.00 5Y -0.2000 4.00 1.1950 -0.4100 4*5Y 3.00 0.00
ay 0.8425 3.25 0.8975 0.9620 1.0460 1.8150 0.8425 2.2950 0.8425 -94.50 8.00 7Y -0.0750 4.00 1.2650 -0.3100 5%7Y 12.50 0.00
5Y 0.8525 -4.00 0.9160 0.9816 1.0565 1.8225 0.8525 2.3400 0.8525 -81.50 8.00 10Y 0.1050 4.00 1.4150 -0.1250 5%10Y 30.50 0.00
7Y 0.8700 -4.00 0.9315 0.9884 1.0575 1.8400 0.8700 2.3950 0.8700
10Y 0.9200 -4.00 0.9815 1.0351 1.0949 1.9000 0.8925 2.4850 0.8925 U.S. TREASURY (33 FAY 71F A )
12Y 0.9225 -4.00 0.9840 1.0288 1.0785 1.9200 0.8775 2.5225 0.8775 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 0.8825 -4.00 0.9440 0.9841 1.0343 1.9250 0.8525 2.5400 0.8525 2y 0.1608 0.0318 0.1290 0.1843 0.1881 2.7785 0.1290 2.9773 0.1290
20Y 0.7400 -4.00 0.8015 0.8435 0.8987 1.9100 0.6975 2.5600 0.6975 10Y 0.6895 0.0533 0.6362 0.7054 0.6408 2.9145 0.5685 3.2382 0.5685
6*9M -5.75 -0.75 -4.40 -4.44 -4.29 0.25 -12.50 12.50 -12.50 U.S. TREASURY - KTB (o= HYPL 7|= HYY
9*12M -4.00 -0.25 -3.35 -3.53 -3.45 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 -0.75 -1.65 -0.06 215 7.50 -15.50 23.00 -15.50 2y -72.12 498 -77.10 -73.07 -72.89 96.20 -85.69 103.03 -85.69
273Y 2.25 -0.50 2.25 248 0.62 4.00 -5.50 13.25 -5.50 10Y -73.55 9.83 -83.38 -80.96 -85.52 90.75 -97.33 98.82 -97.33
2*4Y 475 -0.75 5.00 5.60 276 10.50 -8.25 2175 -8.25
2*5Y 5.75 -1.50 6.85 7.56 3.81 14.50 -10.00 27.25 -10.00 | SPRD T2 HH| T-1 T-2 T-3 1Y Max | 1Y Min | 3Y Max | 3Y Min
3*4Y 2.50 -0.25 275 3.13 2.14 6.50 -3.25 8.50 -3.25 IRS 2*10Y | 12,50 -1.50 14.00 13.75 13.00 19.75 -9.50 4250 -9.50
3*5Y 3.50 -1.00 4.60 5.09 3.19 11.00 -5.25 14.00 -5.25 KTB 2*10Y| 5430 -2.70 57.00 60.00 57.90 61.40 4.10 68.70 4.10
4*5Y 1.00 -0.75 1.85 1.96 1.05 525 225 6.25 -2.25 UST 210Y| 5287 2.15 50.72 5211 4527 67.49 -23.40 135.50 -23.40
5*7Y 175 0.00 1.55 0.68 0.10 1.75 175 10.50 175
5410V | 675 0.0 655 535 383 775 050 2225 050
7*10Y 5.00 0.00 5.00 4.68 373 6.00 1.50 12.75 150 IRS
10*12Y 0.25 0.00 0.25 -0.64 -1.63 275 -9.50 5.50 -9.50 06M |90.75 GEE
10*15Y 375 0.00 375 -5.10 -6.05 425 -18.00 8.00 -18.00 09M |86.25/86.75 / 85.75 Tenor
10%20Y -18.00 0.00 -18.00 -19.16 -19.62 3.25 -35.00 11.25 -35.00 01Y |82.75/82.5/82/8225
1.5Y
02y [7875 91y 04/ 4
Tenor Lv. HH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y [82/81.75
1Y 0739 -1.60 0.771 0.823 0.993 1918 0.739 1.935 0.739 04y [85/8475/845
1.5Y 0817 -1.50 0.845 0.908 1.035 1.932 0.817 2113 0.817 05Y  [85/84.75
2y 0.882 -1.80 0.914 0.959 1.068 1.944 0.882 2.230 0.882 07Y SPRD
3y 0.910 -2.50 0.957 0.999 1.057 1.846 0.022 2315 0.022 10Y
ay 1.080 -3.20 1.125 1.162 1.231 1915 1.070 2502 1.070 12y
5Y 1.162 -4.30 1211 1.236 1.275 1915 1.110 2.602 1.110 15Y
7Y 1.284 -4.50 1.340 1.358 1.395 2.028 1.163 2728 1.163 20Y
10y 1425 -4.50 1.485 1.494 1.500 2.047 1.170 2.815 1.170
20Y 1.537 -4.80 1.601 1.599 1.569 2.106 0.705 2792 0.705 @
™ el Lv. | A jn |
91d CD 1.08 0.00 KTB 111.94 0.10 111.88 111.94 111.85 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cAaL | 071 1.00 | kB | 133.13 0.48 132.85 | 13317 | 13274 Hepsg 103 A 9 112 78 101 100 56 74
EEH 39412 o€ | -7.953 47,365 38,098 47,120 43,787 18,405 23,085
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 8.10 -0.15 9.34 841 474 12.25 -5.30 12.25 -17.75 SO 22| ™ 77t &2k ZHE 0|20 A 7| F2 2|7 OFO|HAR ZH & QUICH= HE0| LIQBA 2L E3F M 7|2 233
1.5Y -0.95 -0.50 0.83 -0.30 -0.70 4.70 -10.20 4.70 -19.10 AR M W22 5
2y -8.70 -0.70 -6.63 -5.31 -499 1.75 -12.95 1.75 -25.15
3y -9.25 -0.50 -8.68 -6.86 -3.26 100.30 -1645 100.30 -19.50 T, Lho malol wrs = S ol I
~ ST N 2271 1998 846 6.5 3350 320 3350 |(§<|So.| dg;; zlr;.goioml FSM(CD) 27H 20| &2 F2lof LYEIA IRSE 2|7} o2t £ 7|F 32| stof Hest= o=
5Y -30.95 0.30 -29.54 2547 -21.84 -6.70 -33.30 -2.25 -33.30 M
7Y -41.40 0.50 -40.87 -36.99 -33.74 -12.20 -45.35 -7.50 4535
10y -50.50 0.50 -50.31 -45.85 -40.47 -11.20 5545 -7.50 -55.45 CRS. M 72t 45 0t
20Y -79.70 0.80 -79.97 -75.55 -67.07 52.25 -93.00 52.25 -93.00




