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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 0.7675 0.00 0.7655 0.8303 0.9377 1.8975 0.7400 19125 0.7400 -87,25 -6.25 1Y -oA1 050 -5.50 1.3900 -1.4500 12y -7Aso 0.00
oM 0.7675 1.00 0.7550 0.7953 0.8997 1.8925 0.7175 19125 07175 9250 -6.00 1.5Y -0.1400 -5.50 1.3150 1.1650 2+3Y 1.50 0.00
1Y 0.7675 0.75 0.7585 0.7803 0.8743 1.8800 0.7100 1.9200 0.7100 -97.50 575 2y -0.1800 -5.50 1.2450 1.0600 2*5Y 12.00 0.50
1.5Y 0.7850 0.50 0.7795 0.7849 0.8763 1.8650 0.7200 2.0250 0.7200 -99.50 575 3y -0.1650 550 1.2150 -0.5650 34y 4.00 0.50
2y 0.7950 0.25 0.7965 0.7905 0.8822 1.8425 0.7300 2.1150 0.7300 -98.25 475 4y -0.1250 -5.00 1.2000 -04750 3*5Y 10.50 0.50
3y 0.8300 0.25 0.8385 0.8138 0.9051 1.8125 0.7600 2.2225 0.7600 -93.50 -450 5Y -0.0600 -5.00 1.1950 -0.4100 4*5Y 650 0.00
ay 0.8575 -0.25 0.8760 0.8393 0.9370 1.8000 0.7825 2.2950 0.7825 -84.25 475 7Y 0.0600 -5.00 1.2650 -0.3100 5+7Y 12.00 0.00
5Y 0.8750 -0.50 0.9010 0.8593 0.9561 1.7975 0.8000 2.3400 0.8000 7550 -5.00 10Y 0.1950 -5.00 1.4000 -0.1250 5*10Y 2550 0.00
7Y 0.9025 -0.25 0.9285 0.8743 0.9641 1.8100 0.8150 2.3950 0.8150
10Y 0.9500 0.00 0.9750 0.9205 1.0084 1.8600 0.8525 24850 0.8525 u.s. TREASURY 3= 99 71F MYl
12Y 0.9700 0.00 0.9950 0.9329 0.9962 1.8850 0.8625 2.5225 0.8625 Tenor HedH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 0.9700 0.00 0.9950 0.9329 0.9605 1.9000 0.8525 2.5400 0.8525 2y o.zooe 0.0200 0.1806 0.2124 0.2281 2.7020 0.1290 2.9773 0.1290
20Y 0.7950 0.00 0.8245 0.7650 0.8048 1.8700 0.6975 2.5600 0.6975 10Y 0.6731 -0.0516 0.7247 0.8287 0.8819 2.7856 0.5685 3.2382 0.5685
6*9M 0.00 1.00 -1.05 -3.50 -3.80 0.25 -12.50 12.50 -12.50 U.S. TREASURY - KTB (3= YUY 7|F Ml
9*12M 0.00 -0.25 0.35 -1.50 -2.54 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 275 -0.50 3.80 1.03 0.79 750 -15.50 23.00 -15.50 2y 5744 2 -59.44 -56.46 -56.89 96.20 -85.69 103.03 -85.69
2*3Y 350 0.00 420 233 229 575 -5.50 13.25 -5.50 10Y -70.89 -4.86 -66.03 -5533 5651 77.48 -97.33 98.82 -97.33
2*4Y 6.25 -0.50 7.95 488 548 10.50 -8.25 2175 825
2*5Y 8.00 -0.75 10.45 6.88 7.39 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 275 -0.50 375 255 3.19 6.50 325 8.50 325 IRS 2¥10Y | 1550 -0.25 15.75 16.25 2075 21.00 -9.50 4250 -9.50
3*5Y 450 -0.75 6.25 455 5.10 11.00 525 14.00 525 KTB 2*10Y| 60.70 030 61.00 60.50 65.00 66.60 4.10 68.70 4.10
4*5Y 175 -0.25 2550 2.00 1.91 5.25 225 6.25 225 UST 2*10Y| 4725 -7.16 5441 61.63 6538 68.97 -2340 135.50 -2340
5+7Y 275 0.25 275 1.50 0.80 3.25 175 10.50 175
5410 | 750 050 740 613 5.23 825 050 2225 050
7*10Y 475 0.25 465 463 443 575 1.50 12.75 150 IRS 6y 85.75
10*12Y 2.00 0.00 2.00 124 -1.23 275 -9.50 550 -9.50 06M DD
10*15Y 2.00 0.00 2.00 124 -4.80 425 -18.00 8.00 -18.00 09M  |75.25 Tenor
10*20Y -15.50 0.00 -15.05 -15.55 -2037 3.25 -35.00 11.25 -35.00 o1y
1.5Y
o2y
Tenor Lv. HUH| 5MA 20MA 60MA 1Y Max | 1YMin | 3YMax | 3Y Min 03y
1Y 0.661 0.90 0.662 0.658 0.798 1.918 0.588 1.935 0.588 04y
1.5Y 0.746 0.00 0.750 0.750 0.875 1.932 0.691 2113 0.691 05y |85
2y 0.775 0.00 0.784 0.799 0.928 1.944 0.747 2.230 0.747 07Y SPRD
3y 0.837 0.00 0.864 0.853 0.967 1.835 0.022 2315 0.022 10y |92
ay 0992 -0.50 1.024 1.013 1.144 1.905 0.967 2,502 0.967 12Y
5Y 1112 -0.50 1.147 1116 1215 1.910 1.050 2.602 1.050 15Y
7Y 1.253 -0.30 1273 1.238 1337 2.028 1.163 2728 1.163 20y
10Y 1382 -0.30 1411 1378 1.471 2.047 1.170 2.815 1.170
20y 1.520 0.30 1533 1.501 1575 2.106 0.705 2792 0.705 @
™ el Lv. | A jn |
91d CD 0.79 0.00 KTB 112.09 0.00 11217 112.20 112.08 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 048 0.00 | LkTB | 133.60 0.01 13400 | 13415 | 133.56 Hepsg 66 -26 92 123 58 173 73 84
EREN 17,776 & | -12325 30,101 84,646 11,633 40,503 18,425 25,449
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 10.65 -0.15 9.65 1219 761 16.00 -5.30 16.00 -17.75 20K 22|, 0|2 HUHEH|H| (Fed 91 E)0| HUMRIYA|IRR|YE|(FOMC) 8]0 ZTt RN 2L FAIA|IE N SO| K{HA|E Z
1.5Y 3.90 0,50 2.95 352 0.15 535 -10.20 535 -19.10 M MEE xtesin 2k 22| ot
2y 2.00 0.25 1.29 -0.82 455 2.00 -12.95 2.00 -25.15
3v 070 025 251 B389 | el7 | 10030 1645 | 10030 | 1950 RS, BEH N EXME B INNE 02t F WSO 2 LEILIRA 2HHE S0| YUOD RULE SAAE0| 58 2
ay -1345 0.25 -14.82 -17.37 -20.70 -6.25 -33.50 -3.20 -33.50 ZHOIAM HIEZ Q0| & T[22 Pm AHE U5 YBHoIx| At BS H Y
5Y -23.70 0.00 -24.58 -25.70 -25.84 -7.95 -33.30 -2.25 -33.30 = —=E et e ons = T sesA AR TE T
7Y -35.05 0.05 -34.47 -36.33 -37.33 -15.90 -45.35 -7.50 4535
10y -43.20 0.30 -43.62 -45.75 -46.25 -13.95 5545 -7.50 -55.45 CRS. ™ 72 o2 oty
20Y -72.50 -0.30 -70.87 -73.65 -77.04 52.25 -93.00 52.25 -93.00




