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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 0.9200 0.25 0.9310 0.9828 1.1103 19125 0.9175 19125 0.9175 -89,75 12.75 1Y -vo700 13.50 1.3900 -1.4500 12y i 1 00 -6.00
oM 0.8650 0.50 0.8835 0.9380 1.0669 1.8950 0.8600 19125 0.8600 -94.50 9.25 1.5Y -0.1250 10.50 1.3150 1.1000 2*3Y -2.00 -3.00
1Y 0.8275 0.75 0.8485 0.9028 1.0323 1.8800 0.8200 1.9200 0.8200 -100.25 475 2y -0.1800 7.50 1.2450 1.1000 2*5Y 2.00 350
1.5Y 0.8200 1.25 0.8375 0.8996 1.0203 1.8700 0.8075 2.0250 0.8075 -104.75 1.50 3y -0.2000 450 1.2150 -0.5650 3%4Y 1.50 0.00
2y 0.8225 2.75 0.8320 0.8995 1.0113 1.8425 0.7950 2.1150 0.7950 -105.75 1.50 4y -0.1850 450 1.2000 -0.4750 3+5Y 4,00 -0.50
3y 0.8475 3.00 0.8550 0.9235 1.0179 1.8175 0.8175 2.2225 0.8175 -104.25 1.00 5Y -0.1600 4,00 1.1950 04100 4*5Y 2.50 -0.50
ay 0.8725 3.00 0.8820 0.9530 1.0397 1.8150 0.8425 2.2950 0.8425 -93.50 1.00 7Y -0.0350 4,00 1.2650 -0.3100 5+7Y 12.50 0.00
5Y 0.8825 3.00 0.8975 0.9715 1.0503 1.8225 0.8525 2.3400 0.8525 -81.00 0.50 10Y 0.1400 3.50 1.4150 -0.1250 5%10Y 30.00 -0.50
7Y 0.9000 3.00 0.9140 0.9788 1.0515 1.8400 0.8700 2.3950 0.8700
10Y 0.9500 3.00 0.9640 1.0251 1.0890 1.9000 0.8925 2.4850 0.8925 U.S. TREASURY (33 FAY 71F A )
12Y 0.9525 3.00 0.9665 1.0208 1.0724 1.9200 0.8775 2.5225 0.8775 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 0.9125 3.00 0.9265 0.9768 1.0278 1.9250 0.8525 2.5400 0.8525 2y 0.1847 0.0239 0.1608 0.1290 0.1843 2.7785 0.1290 2.9773 0.1290
20Y 0.7700 3.00 0.7840 0.8363 0.8911 1.9100 0.6975 2.5600 0.6975 10Y 0.7140 0.0245 0.6895 0.6362 0.7054 2.9145 0.5685 3.2382 0.5685
6*9M -5.50 0.25 475 -4.48 -4.33 0.25 -12.50 12.50 -12.50 U.S. TREASURY - KTB CEEEEEEEEE
9*12M -3.75 0.25 -3.50 -3.53 -3.47 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 -0.50 2.00 -1.65 -033 -2.10 7.50 -15.50 23.00 -15.50 2y -71.23 0.89 -72.12 -77.10 -73.07 96.20 -85.69 103.03 -85.69
273Y 2.50 0.25 2.30 240 0.67 4.00 -5.50 13.25 -5.50 10Y -75.60 -2.05 -73.55 -83.38 -80.96 90.75 -97.33 98.82 -97.33
2*4Y 5.00 0.25 5.00 535 2.84 10.50 -8.25 2175 -8.25
2*5Y 6.00 0.25 6.55 7.20 3.90 14.50 -10.00 27.25 -10.00 Lv. HUH| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
3*4Y 2.50 0.00 2.70 2.95 2.18 6.50 -3.25 8.50 -3.25 IRS 2*10Y | 1275 0.25 12.50 14.00 13.75 19.75 -9.50 4250 -9.50
3*5Y 3.50 0.00 425 4.80 3.24 11.00 -5.25 14.00 -5.25 KTB 2*10Y| 5730 3.00 54.30 57.00 60.00 61.40 4.10 68.70 4.10
4*5Y 1.00 0.00 1.55 1.85 1.06 525 225 6.25 -2.25 UST 210Y| 5293 0.06 52.87 50.72 52.11 67.49 -23.40 135.50 -23.40
5*7Y 175 0.00 1.65 0.73 0.12 1.75 175 10.50 -1.75
5+10Y 675 0.00 665 536 387 775 050 2225 050
7*10Y 5.00 0.00 5.00 464 3.75 6.00 1.50 12.75 150 IRS
10*12Y 0.25 0.00 0.25 044 -1.65 275 -9.50 5.50 -9.50 06M DD
10*15Y 375 0.00 375 -4.84 6.12 425 -18.00 8.00 -18.00 09M Tenor
10%20Y -18.00 0.00 -18.00 -18.89 -19.79 3.25 -35.00 11.25 -35.00 01y [815/82
1.5Y
BOND 02y |80
Tenor Lv. Hyd| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y |825
1Y 0.729 -1.00 0758 0816 0.984 1918 0.729 1.935 0.729 04Y
1.5Y 0.820 0.30 0.834 0.900 1.027 1.932 0.817 2113 0.817 05Y |86.25/85.75
2y 0.897 1.50 0.902 0.954 1.062 1.944 0.882 2.230 0.882 07Y SPRD
3y 0.930 2.00 0.941 0.994 1.051 1.846 0.022 2315 0.022 10Y
ay 1.102 2.20 1.112 1.155 1.226 1915 1.070 2.502 1.070 12y
5Y 1.192 3.00 1.200 1.230 1271 1915 1.110 2.602 1.110 15Y
7Y 1.321 3.70 1329 1.352 1392 2.028 1.163 2728 1.163 20Y
10y 1470 450 1475 1.488 1.497 2.047 1.170 2.815 1.170 2y crs -12
20Y 1.566 2.90 1.589 1.594 1.569 2.106 0.705 2792 0.705 CRs |3y crs 19
Lv. HYd| Lv. | Al a |
91d CD 1.05 -3.00 KTB 111.85 -0.09 111.91 111.94 111.85 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 072 1.00 | kTB | 13270 -0.43 132.96 | 133.07 | 132.69 Hepsg 52U -51 103 112 78 101 100 56
EEH 10,100 A& | -29312 39,412 47,365 38,098 47,120 43,787 18,405
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 9.85 1.75 9.07 8.65 483 12.25 -5.30 12.25 -17.75 20| 22| KL= K AR ZM[Of [H2 2 Sho] 223 2t 2L R2LH9 A=A gam P EE N EEE RS
1.5Y 0.0 095 033 -0.04 -0.72 470 -10.20 470 -19.10 QS St T mO|E 37 5UE YT B ATA 2ANE O 20| BN GMES 7190 320 32 B A2 4
2y 745 1.25 -7.02 -5.43 -5.11 1.75 -12.95 1.75 -25.15 =
3y -8.25 1.00 -8.58 -7.00 333 100.30 -1645 100.30 -19.50
o T e BT LT T B T B T T = RS, S0/t 2X/Y2 IUT A HBS Wt M 27 AL, RSBEE XA 4% U0| 1920 = ZO2 A5,
7Y -42.10 -0.70 -41.52 -37.36 -34.02 -13.65 -45.35 -7.50 4535
10y -52.00 -1.50 -51.12 -46.30 -40.85 -11.20 5545 -7.50 -55.45 CRS. M 72t 45 0t
20Y -79.60 0.10 -80.54 -75.79 -67.77 52.25 -93.00 52.25 -93.00




