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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 0.9150 0.00 0.9090 0.9279 1.0257 19125 0.9025 19125 0.9025 -76,00 -2.00 1Y omoo -2.00 1.3900 -1.4500 1%2Y -1&50 0.50
oM 0.8600 0.00 0.8515 0.8746 0.9775 1.8950 0.8425 19125 0.8425 -84.75 -1.75 1.5Y -0.0300 -1.50 13150 1.1600 2*3Y 0.50 0.00
1Y 0.8300 0.00 0.8200 0.8400 0.9415 1.8800 0.7975 1.9200 0.7975 -93.00 -2.00 2y -0.1150 -1.50 1.2450 1.1000 2*5Y 1.50 -0.50
1.5Y 0.8175 0.25 0.8070 0.8303 0.9329 1.8650 0.7800 2.0250 0.7800 -92.50 -2.00 3y -0.1100 -1.50 1.2150 -0.5650 3*4Y -0.50 0.00
2y 0.8150 0.50 0.7985 0.8250 0.9286 1.8425 0.7725 2.1150 0.7725 -94.50 -1.75 4y -0.1150 -1.50 1.2000 -0.4750 3*5Y 1.00 -0.50
3y 0.8150 0.50 0.8015 0.8398 0.9395 1.8125 0.7850 2.2225 0.7850 -94.00 -2.00 5Y -0.1000 -2.00 1.1950 -0.4100 4*5Y 1.50 -0.50
4y 0.8300 0.25 0.8195 0.8638 0.9657 1.8000 0.8025 2.2950 0.8025 -82.75 -1.75 7v 0.0200 -2.00 1.2650 -0.3100 5*7Y 12.00 0.00
5Y 0.8400 0.00 0.8325 0.8804 0.9797 17975 0.8125 2.3400 0.8125 -74.00 -1.75 10Y 0.1550 -2.00 14150 -0.1250 5*10Y 25.50 0.00
7v 0.8475 -0.25 0.8410 0.8911 0.9826 1.8100 0.8200 2.3950 0.8200
10Y 0.8950 -0.25 0.8900 0.9401 1.0235 1.8600 0.8700 2.4850 0.8700 U.S. TREASURY (3t2 Y 7|= MYH|)
12Y 0.9050 -0.25 0.9000 0.9459 1.0060 1.8850 0.8775 2.5225 0.8775 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 0.9050 -0.25 0.9000 0.9279 0.9641 1.9000 0.8525 2.5400 0.8525 2y 0.1835 0.0001 0.1834 0.1737 0.1737 2.7020 0.1290 29773 0.1290
20Y 0.7450 -0.25 0.7375 0.7690 0.8123 1.8700 0.6975 2.5600 0.6975 10Y 0.6867 -0.0139 0.7006 0.6607 0.6607 2.7856 0.5685 3.2382 0.5685
6*9M -5.50 0.00 -5.75 -5.33 -4.81 0.25 -12.50 12.50 -12.50 U.S. TREASURY - KTB (32 ¥ 7|1F H
9*12M -3.00 0.00 -3.15 -3.46 -3.60 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 -1.50 0.50 -2.15 -1.50 -1.29 7.50 -15.50 23.00 -15.50 2y -63.65 0.01 -63.66 -62.63 -63.33 96.20 -85.69 103.03 -85.69
2*3Y 0.00 0.00 0.30 148 1.08 4.00 -5.50 13.25 -5.50 10Y -64.43 -0.79 -63.64 -65.13 -67.93 83.44 -97.33 98.82 -97.33
2*4Y 1.50 -0.25 2.10 3.88 3.70 10.50 -8.25 21.75 -8.25
2*5Y 2.50 -0.50 3.40 5.54 5.11 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 1.50 -0.25 1.80 2.40 2.62 6.50 -3.25 8.50 -3.25 IRS 2*10Y 8.00 -0.75 8.75 8.50 9.75 19.75 -9.50 42.50 -9.50
3*5Y 2.50 -0.50 3.10 4.06 403 11.00 -5.25 14.00 -5.25 KTB 2*10Y| 51.10 -0.60 51.70 51.20 53.30 61.40 410 68.70 410
4*5Y 1.00 -0.25 1.30 1.66 1.40 5.25 -2.25 6.25 -2.25 UST 2*10Y| 5032 -1.40 51.72 48.70 4870 67.49 -23.40 135.50 -23.40
5*7Y 0.75 -0.25 0.85 1.08 0.29 175 -1.75 10.50 -1.75
5410V | 550 -0.25 5.75 598 438 7.00 050 2225 050
7*10Y 475 0.00 490 4.90 410 5.75 1.50 12.75 1.50 IRS 2y USIRS 26.4
10*12Y 1.00 0.00 1.00 0.58 -1.75 2.75 -9.50 5.50 -9.50 06M opp |88
10*15Y 1.00 0.00 1.00 -1.23 -5.95 425 -18.00 8.00 -18.00 09M i
10*20Y -15.00 0.00 -15.25 -17.11 -21.13 3.25 -35.00 11.25 -35.00 01y
15y [815
BOND 02y 1*2y -2
Tenor Lv. HMUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y
1Y 0.670 -0.10 0.679 0.724 0.880 1918 0.670 1.935 0.670 04Y
1.5Y 0.764 0.00 0.768 0.809 0.939 1.932 0.763 2113 0.763 05Y
2y 0.820 0.00 0.816 0.870 0.984 1.944 0.800 2.230 0.800 07y SPRD
3y 0.850 0.80 0.839 0.903 0.992 1.835 0.022 2315 0.022 10Y
4y 1.005 0.50 0.992 1.066 1.169 1.905 0.967 2.502 0.967 12Y
5Y 1.083 0.10 1.076 1.153 1.224 1.910 1.050 2.602 1.050 15Y
7v 1.197 -0.30 1.194 1.278 1.346 2.028 1.163 2.728 1.163 20Y
10Y 1331 -0.60 1332 1421 1.466 2.047 1.170 2.815 1.170 4y CRS -13/ -14/ -12
20Y 1.447 -1.30 1461 1.538 1.557 2.106 0.705 2792 0.705 CRS  |4*5y CRs 2
PEEEW Lv. Y| Lv. Y| Al o |
91d CD 1.02 0.00 KTB 112.10 0.00 112.14 11217 112.03 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
| cAL | 073 2.00 | LKTB | 134.25 0.10 134.25 | 13449 | 134.05 Hepsg 78 -45 123 58 94 119 85 57
EREN 35210 A& | -25625 60,835 18,545 23,363 42,466 27,108 15,977
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 16.00 0.10 14.06 11.57 6.15 16.00 -5.30 16.00 -17.75 IO 22| MBEARS QSE ZHUA| (IN| 2 ZHE HO|CH} OIS & o|= 2 8ESQASZ YET 0|AMS XS
1.5Y 535 025 3.94 210 -0.60 535 -10.20 535 -19.10 LIEHLHDY S2| st2tZg gtgst & 0tz Z8M 2883 289 MA 7tsde 32l 82 MU Lste 2oz &8
2y -0.50 0.50 -1.73 -4.46 -5.53 175 -12.95 175 -25.15 siof 20K 22| A
3Y -3.50 -0.30 -3.77 -6.37 -5.27 100.30 -16.45 100.30 -19.50
S| 2630 | w010 | zew | arar | zass | res aas0 | s | aa0 RS, BE7] 221 SUOZ y5 MU NYUHD TSNS YE 64X $AE 9I0f 31 O[sOINE HEAGKE FHYO| Y3t
7v -34.95 0.05 -35.32 -38.66 -36.33 -15.90 -45.35 -7.50 4535 L} 32 YOolAE 7oA BEAQLE QE0| 2| 2T, 0[] Wt IRS B2|& 310| 74a Ho| M5
10Y -43.60 0.35 -44.22 -48.11 -44.24 -12.20 -55.45 -7.50 -55.45
20Y -70.20 1.05 -72.33 -76.90 -74.48 52.25 -93.00 52.25 -93.00 CRS. © 712+ 52} otz




