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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 0.7625 0.00 0.7635 0.7631 0.9000 1.8975 0.7400 19125 0.7400 -89,75 7.00 1Y -oA1 250 7.00 1.3900 -1.4500 12y -14Aoo -1.00
oM 0.7675 0.00 0.7680 0.7550 0.8660 1.8925 0.7175 19125 0.7175 -97.50 6.50 1.5Y -0.1900 6.50 1.3150 1.1600 2+3Y 3.00 -0.50
1Y 0.7725 0.00 0.7725 0.7560 0.8439 1.8800 0.7100 1.9200 0.7100 -105.75 575 2y -0.2650 6.00 1.2450 1.0600 2*5Y 15.00 0.50
1.5Y 0.7850 0.00 0.7885 0.7736 0.8483 1.8650 0.7200 2.0250 0.7200 -105.00 575 3y -0.2350 550 1.2150 -0.5650 34y 5.00 0.00
2y 0.7925 0.25 0.7980 0.7874 0.8526 1.8425 0.7300 2.1150 0.7300 -103.00 575 4y -0.1850 5.50 1.2000 -04750 3*5Y 12.00 1.00
3y 0.8150 -0.25 0.8260 0.8215 0.8773 1.8125 0.7600 2.2225 0.7600 -98.00 6.75 5Y -0.1150 6.50 1.1900 -0.4100 4*5Y 7.00 1.00
ay 0.8450 -0.25 0.8540 0.8498 0.9058 1.8000 0.7825 2.2950 0.7825 -89.50 6.00 7Y 0.0000 6.00 1.2650 -0.3100 5+7Y 11.50 -0.50
5Y 0.8650 -0.25 0.8720 0.8705 0.9236 1.7925 0.8000 2.3400 0.8000 -81.00 6.25 10Y 0.1350 6.00 1.4000 -0.1250 5*10Y 25.00 -0.50
7Y 0.8950 0.00 0.8995 0.8943 0.9358 1.8000 0.8150 2.3950 0.8150
10Y 0.9450 -0.25 0.9505 0.9411 0.9823 1.8525 0.8525 2.4850 0.8525 U.S. TREASURY (eH= HYY 7= YH))
12Y 0.9650 -0.25 0.9705 0.9584 0.9825 1.8800 0.8625 2.5225 0.8625 Tenor HedH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 0.9650 -0.25 0.9705 0.9584 0.9598 1.8925 0.8525 2.5400 0.8525 2y 0.1794 -0.0104 0.1898 0.1897 0.1977 2.7020 0.1290 2.9773 0.1290
20Y 0.7750 -0.25 0.7855 0.7850 0.8019 1.8700 0.6975 2.5600 0.6975 10Y 0.6831 -0.0362 0.7193 0.7061 0.6995 2.7540 0.5685 3.2382 0.5685
6*9M 0.50 0.00 045 -0.81 340 0.50 -12.50 12.50 -12.50 U.S. TREASURY - KTB CEEEEEEEEE
9*12M 0.50 0.00 0.45 0.10 -2.22 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 2.00 0.25 2.55 3.14 0.88 7.50 -15.50 23.00 -15.50 2y -59.76 -154 -58.22 -60.23 -60.23 96.20 -85.69 103.03 -85.69
2*3Y 225 -0.50 2.80 341 247 575 -5.50 13.25 -5.50 10Y -67.89 232 -65.57 -68.39 -69.05 76.80 -97.33 98.82 -97.33
2*4Y 5.25 -0.50 5.60 6.24 532 10.50 -8.25 2175 825
2*5Y 7.25 -0.50 7.40 831 7.10 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 3.00 0.00 2.80 2.83 2.85 6.50 -3.25 8.50 -3.25 IRS 2*10Y | 15.25 -0.50 1575 16.00 15.25 21.00 -9.50 4250 -9.50
3*5Y 5.00 0.00 4.60 4.90 463 11.00 -5.25 14.00 -5.25 KTB 2*10Y| 5850 -1.80 60.30 59.80 59.00 66.60 4.10 68.70 4.10
4*5Y 2.00 0.00 1.80 2.08 178 525 225 6.25 -2.25 UST 210Y| 5037 -2.58 52.95 51.64 50.18 68.97 -23.40 135.50 -23.40
5*7Y 3.00 0.25 275 238 122 3.25 175 10.50 175
5410 | 800 0.00 785 706 5.87 825 050 2225 050
7*10Y 5.00 -0.25 5.10 4.69 465 575 1.50 12.75 150 IRS
10*12Y 2.00 0.00 2.00 173 0.02 275 -9.50 525 -9.50 06M DD
10*15Y 2.00 0.00 2.00 173 225 4.00 -18.00 7.75 -18.00 09M Tenor
10%20Y -17.00 0.00 -16.50 -15.61 -18.04 3.25 -35.00 11.00 -35.00 01y 8125
1.5Y
o2y |79 5+10y 08
Tenor Lv. HUH| 5MA 20MA 60MA 1Y Max | 1YMin | 3YMax | 3Y Min 03y [81/81.25 2*3y 02
1Y 0.648 -0.20 0.670 0.657 0.758 1918 0.588 1.935 0.588 04y 10*12y 02
1.5Y 0.725 -0.50 0.749 0.746 0.841 1.932 0.691 2113 0.691 05Y 45y 2 /175
2y 0.777 0.50 0.785 0.783 0.884 1.944 0.747 2.230 0.747 07Y SPRD  |1.5*2y 05
3y 0.820 -0.20 0.833 0.848 0.928 1.835 0.022 2315 0.022 10Y 210y 15
ay 0.990 -0.70 1.006 1.017 1.096 1.905 0.967 2502 0.967 12Y 3510y 13
5Y 1.090 -1.50 1111 1.129 1.181 1.910 1.050 2.602 1.050 15y |905
7Y 1.226 150 1.246 1.258 1.305 2.028 1.163 2728 1.163 20y
10y 1.362 -1.30 1.378 1.394 1.440 2.047 1.170 2.815 1.170 3y CCR -27.5/ -27
20y 1.547 -1.30 1.549 1.533 1.560 2.106 0.705 2792 0.705 @
™ el Lv. | A jn |
91d CD 0.79 0.00 KTB 112.13 0.06 112.08 112.16 112.08 TODAY KRX CCP Y| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 047 1.00 | LkTB | 13374 0.14 133.60 | 13396 | 133.53 Hepsg 92 U 18 74 56 100 56 100 107
EEH 30,156 o< | 8642 21,514 14,404 36,955 18,928 44,459 28,225
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 1245 0.20 10.29 9.87 8.63 16.00 -5.30 16.00 -17.75 Z0Kf 22| ® P72 A2 AHARS v & FBkH0| S0{2 JH20 AE0| Sl X2 210 920 ME DjAo] HE
1.5Y 6.00 0.50 3.97 2.81 0.72 6.00 -10.20 6.00 -19.10 S ZHM) Ozt
2y 1.55 -0.25 1.28 048 317 2.00 -12.95 2.00 -25.15
3y -0.50 -0.05 -0.70 267 -5.08 100.30 -1645 100.30 -19.50 s b2 e O N S o 5 5 Eolst MO 1c L
ay 1450 045 1520 671 19.06 625 33.50 320 33.50 Eiuflziollﬁuﬂli ZME LIEt o IME ZME Met7tx| Rt 2@ 28, Solst ™2 159 TN 2=A
5Y -22.50 1.25 -23.88 -25.81 -25.74 -7.95 -33.30 -2.25 -33.30 =os FI=A RS
7Y -33.10 1.50 -34.69 -36.34 -36.91 -15.90 -45.35 -7.50 4535
10y -41.70 1.05 -42.79 -45.25 -45.80 -13.95 5545 -7.50 -55.45 CRS. M 72t 45 0t
20Y -77.20 1.05 -76.37 -74.82 -75.78 52.25 -93.00 52.25 -93.00




