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RS |
Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 1.8575 -0.25 1.8610 1.8795 1.8708 19125 1.6000 2.1000 1.2875 -50,50 -1.25 1Y 13000 -1.00 1.6200 0.9950 1%2Y -1750 -2.50
oM 1.8375 0.00 1.8375 1.8590 1.8594 19125 1.6900 2.0800 1.2500 -54.00 -1.25 1.5Y 1.2100 -1.00 1.6600 1.2350 2*3Y -5.00 -0.50
1Y 1.8050 0.25 1.8030 1.8340 1.8422 1.9200 1.7575 2.0625 1.2200 -58.00 -3.25 2Y 1.1250 -3.50 1.6950 1.3200 2*5Y -11.50 -0.50
1.5Y 1.7500 0.25 1.7490 17919 1.8147 2.0250 1.7125 2.0800 1.1900 -59.25 -3.25 3Y 1.0750 -4.00 1.7550 1.0050 3*4Y -2.50 0.00
2y 1.7050 -0.25 1.7070 17574 17848 2.1150 1.6725 2.1150 1.1675 -60.00 -3.50 4y 1.0500 -4.00 1.8000 0.9550 3*5Y -6.50 0.00
3y 1.6675 -0.75 1.6760 1.7240 1.7544 22225 1.6350 22225 1.1550 -63.00 -375 5Y 1.0100 -4.00 1.8500 0.9000 4*5Y -4.00 0.00
4y 1.6500 -0.50 1.6570 1.7050 17422 2.2950 1.6150 2.2950 1.1575 -59.00 -3.50 7Y 1.0500 -4.00 1.8950 0.9400 5*7Y 4.00 0.00
5Y 1.6400 -0.25 1.6495 1.6963 17371 2.3400 1.6050 2.3400 1.1575 -46.00 -375 10Y 1.2050 -4.00 2.0500 1.1450 5*10Y 19.50 0.00
7v 1.6400 -0.50 1.6505 1.6896 1.7390 2.3950 1.5950 2.3975 1.1675
10Y 1.6650 -0.25 1.6735 1.7143 1.7757 2.4850 1.6150 2.5275 1.2125 U.S. TREASURY (H=2 A 7|FE MH))
12Y 1.6875 -0.25 1.6960 1.7396 1.8020 2.5225 1.6425 2.5775 12150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.6875 -0.25 1.6960 1.7439 18110 2.5400 1.6450 26275 1.2150 2y 2.351 7 -0.0121 2.3638 2.4330 2.3349 29773 1.6834 29773 0.4100
20Y 1.6575 -0.25 1.6660 17234 17916 2.5600 1.6225 2.7850 1.2150 10Y 2.5006 -0.0296 2.5302 24936 25133 3.2382 23187 3.2382 1.3600
6*9M -2.00 0.25 -2.35 -2.05 -1.13 11.00 -5.25 12.50 -6.00 U.S. TREASURY - KTB (o= HYPL 7|= HYY
9*12M -3.25 0.25 -3.45 -2.50 -173 9.25 -4.50 10.50 -4.50 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -10.00 -0.50 -9.60 -7.66 -5.74 23.00 -11.00 23.00 -11.00 2y 61.67 -0.71 62.38 69.30 60.29 103.03 -45.06 103.03 -159.50
2*3Y -3.75 -0.50 -3.10 -3.34 -3.03 13.25 -4.25 13.25 -4.25 10Y 63.36 -2.16 65.52 59.86 64.13 98.82 -24.13 98.82 -63.50
2*4Y -5.50 -0.25 -5.00 -5.24 -4.26 21.75 -6.50 23.50 -6.50
2*5Y -6.50 0.00 -5.75 -6.11 -4.77 27.25 -7.75 34,00 -7.75 | SPRD T2 HH| T-1 T-2 T-3 1Y Max | 1Y Min | 3Y Max | 3Y Min
3*4Y -1.75 0.25 -1.90 -1.90 -1.23 8.50 -2.50 11.25 -2.50 IRS 2*10Y | -4.00 0.00 -4.00 -3.00 -3.25 42.50 -6.50 6275 -6.50
3*5Y -2.75 0.50 -2.65 -2.78 -1.73 14.00 -3.50 22.00 -3.50 KTB 2*10Y| 13.20 -0.30 13.50 15.50 14.00 63.50 430 82.90 430
4*5Y -1.00 0.25 -0.75 -0.87 -0.51 6.00 -1.25 10.75 -1.25 UST 2*10Y| 14.89 -1.75 16.64 6.06 17.84 79.07 6.06 177.00 6.06
5*7Y 0.00 -0.25 0.10 -0.66 0.19 7.25 -1.25 14.75 -1.25
5410V | 250 0.0 240 1.80 386 1625 075 3075 075
7*10Y 2.50 0.25 2.30 2.46 3.67 9.50 2.00 16.75 2.00 IRS 1Y 68.75
10*12Y 2.25 0.00 2.25 2.54 2.63 450 2.00 7.75 -0.25 06M [86 oD
10*15Y 2.25 0.00 2.25 2.96 3.53 6.75 2.00 13.00 -0.75 09M i
10*20Y -0.75 0.00 -0.75 0.91 1.59 10.25 -1.50 27.50 -11.00 01Y  [805
1.5Y
o2y 15%2y 45
Tenor Lv. HMUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y
1Y 1.757 0.20 1.749 1.794 1.815 1.935 1.743 2.130 1.237 04Y
1.5Y 1.750 0.10 1.749 1.795 1.824 2113 1.739 2.140 1.232 05Y
2y 1.735 -0.50 1736 1.788 1817 2.230 1.715 2.230 1.225 07Y SPRD
3y 1.722 -0.80 1.724 1753 1.789 2315 1.675 2315 1.200 10Y
4y 1.770 -1.00 1.778 1.811 1.852 2.502 1.725 2.502 1.232 12Y
5Y 1.755 -0.70 1.759 1.791 1.848 2.602 1.697 2.602 1217 15Y
7v 1.831 -0.70 1.841 1.877 1.946 2.728 1.779 2.728 1.270 20Y [66.25
10Y 1.867 -0.80 1.879 1.908 1.966 2.815 1.805 2.815 1.355 2y CCS 14
20Y 1.889 -1.30 1.910 1.940 2.015 2792 1.840 2,921 1430 BRS
PEEE‘ Lv. Y| Fﬁ @ Lv. Y| Al prul |
91d CD 1.86 0.00 KTB 109.57 0.02 109.54 109.58 109.52 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 177 1.00 | LkTB | 12848 0.09 128.35 | 12852 | 12826 Hepsg 85 -20 105 118 136 121 109 80
2 9 | 41,816 A2 | 12013 29,803 67,211 67,676 43,895 32,017 21,895
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 4.80 0.05 5.36 4.03 2.72 6.75 -9.65 9.00 -17.75 I DA 22|, ECB, HHO|H Tt EhA| £0f B3 4= Otz
1.5Y 0.00 0.15 0.04 -0.35 -0.92 2.25 -15.60 2.40 -19.10
2y -3.00 0.25 -2.94 -3.01 -3.21 -0.25 -17.00 -0.25 -25.15 RS, H3IH = 0pz
3Y -5.45 0.05 -4.82 -2.93 -3.45 2.55 -13.50 475 -19.50 SO ThAIBHS EHA|
4y -12.00 0.50 -12.10 -10.61 -10.99 -4.50 -25.00 2.00 -30.35
5Y -11.50 0.45 -10.99 -9.43 -11.07 -3.20 -27.25 455 -27.25 N
7v -19.10 0.20 -19.09 18.74 2065 7.85 -35.15 470 -37.65 CRs, @ 712t 22| 32t
10Y -20.20 0.55 -20.57 -19.36 -19.01 -7.50 -37.50 -7.50 -38.70
20Y -23.15 1.05 -24.36 -21.70 -22.34 175 -29.60 175 -48.50




