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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 1.3950 0.75 1.3870 14170 1.5929 19125 1.3750 19125 1.2875 -78,50 0.75 1Y oA4750 3.00 14550 0.3900 1%2Y -22Aoo 2.50
oM 1.3200 1.50 1.3085 1.3506 1.5278 19125 1.2925 19125 1.2500 -82.25 0.25 1.5Y 0.3750 450 1.3950 1.0400 2*3Y -7.50 0.00
1Y 1.2600 225 1.2425 1.2961 14755 1.9200 1.2225 1.9200 1.2200 -89.50 -0.25 2Y 0.2550 5.50 1.3750 1.0900 2*5Y -10.00 0.00
1.5Y 1.1975 425 1.1625 1.2246 1.4086 2.0250 1.1350 2.0250 1.1350 -92.00 -0.75 3Y 0.1800 5.50 1.4600 0.0450 3*4Y -0.50 0.00
2y 1.1500 575 1.1020 1.1681 1.3569 2.1150 1.0700 2.1150 1.0700 -90.75 -1.50 4y 0.1750 5.50 1.5300 0.0350 3*5Y -2.50 0.00
3y 1.1000 6.25 1.0490 1.1241 1.3140 2.2225 1.0150 2.2225 1.0150 -92.00 -1.75 5Y 0.1550 5.50 1.5950 0.0150 4*5Y -2.00 0.00
4y 1.0825 7.00 1.0250 1.1026 1.2954 2.2900 0.9875 2.2950 0.9875 -84.25 -0.50 7Y 0.2300 7.00 1.7400 0.0750 5*7Y 7.50 1.50
5Y 1.0750 7.25 1.0155 1.0935 1.2840 2.3350 0.9775 2.3400 0.9775 -68.50 -0.75 10Y 0.4100 7.00 1.9250 0.2550 5*10Y 25.50 1.50
7v 1.0725 7.50 1.0110 1.0910 1.2805 2.3825 0.9725 2.3950 0.9725
10Y 1.0950 7.75 1.0320 1.1173 1.3108 24475 0.9925 2.4850 0.9925 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.1150 7.75 1.0520 1.1364 1.3314 2.4875 1.0125 2.5225 1.0125 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.0950 775 1.0325 1.1236 1.3241 2.5075 0.9925 2.5400 0.9925 2y 1.5774 0.0692 1.5082 1.5493 1.4885 29773 14885 29773 0.5400
20Y 1.0175 7.75 0.9550 1.0676 1.2859 2.5300 0.9125 2.5925 0.9125 10Y 1.5910 0.0364 1.5546 16105 1.5597 3.2382 15278 3.2382 1.3600
6*9M -7.50 0.75 -7.85 -6.64 -6.50 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -6.00 0.75 -6.60 -5.45 -5.23 8.00 -7.00 10.50 -7.00 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1%2Y -11.00 3.50 -14.05 -12.80 -11.86 20.50 -15.25 23.00 -15.25 2y 4224 1.12 41.12 46.03 39.65 103.03 10.79 103.03 -130.00
2*3Y -5.00 0.50 -5.30 -4.40 -4.28 10.75 -5.50 13.25 -5.50 10Y 31.10 -4.36 35.46 42.85 38.97 98.82 8.95 98.82 -41.20
2*4Y -6.75 1.25 -7.70 -6.55 -6.15 18.25 -8.25 23.50 -8.25
2*5Y -7.50 1.50 -8.65 -7.46 -7.29 23.25 -10.00 34.00 -10.00 Lv. Y| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y -1.75 0.75 -2.40 -2.15 -1.87 7.50 -3.25 11.25 -3.25 IRS 2*10Y | -5.50 2.00 -7.50 -8.00 -7.75 35.75 -9.50 6275 -9.50
3*5Y -2.50 1.00 -3.35 -3.06 -3.00 12.50 -5.25 22.00 -5.25 KTB 2*10Y| 12.50 2.20 10.30 9.30 7.80 63.50 430 82.90 430
4*5Y -0.75 0.25 -0.95 -0.91 -1.14 5.25 -2.25 10.75 -2.25 UST 2*10Y| 136 -3.28 464 6.12 7.12 5443 -23.40 177.00 -23.40
5*7Y -0.25 0.25 -0.45 -0.25 -0.35 6.25 -1.75 14.75 -1.75
5410V | 200 050 1.65 238 268 14.00 050 3075 050
7*10Y 2.25 0.25 2.10 2.63 3.03 7.75 1.75 16.75 175 IRS
10*12Y 2.00 0.00 2.00 191 2.06 450 1.50 7.00 -0.25 06M oDD
10*15Y 0.00 0.00 0.05 0.64 1.34 6.75 -0.25 12.50 -0.75 09M i
10*20Y -7.75 0.00 -7.70 -4.96 -2.48 10.25 -8.00 24.25 -11.00 o1ty [23
15Y [1425
BOND 02y [7.75/1025 6*12m -14.75
Tenor Lv. HMUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 6m*15y -22
1Y 1.147 0.50 1.155 1.237 1419 1.918 1.142 1.935 1.142 04Y
1.5Y 1.157 2.20 1.142 1.223 1414 2.113 1.122 2.113 1.122 05Y
2y 1.155 5.80 1.115 1.205 1.397 2212 1.089 2.230 1.089 07Y SPRD
3y 1.167 6.70 0.918 1.146 1.355 2.308 0.092 2315 0.092 107 |95
4y 1.220 7.50 1.160 1.232 1416 2.486 1.127 2.502 1.127 12Y
5Y 1.220 7.50 1.159 1.231 1.407 2.592 1.122 2.602 1.122 15Y
7v 1.266 7.60 1.202 1.283 1473 2.711 1.163 2.728 1.163 20Y
10Y 1.280 8.00 1.211 1.294 1.487 2.815 1.170 2.815 1.170
20Y 1.267 7.50 1.197 1.282 1.505 2.790 1.146 2.792 1.146 BRS
PEEE‘ Lv. Y| Lv. Y| Al o |
91d CD 1.49 0.00 KTB 111.18 -0.21 111.45 111.45 111.18 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 151 1.00 | kB | 13473 -0.89 135.87 135.87 134.66 Hepeig 85 ¢ 5 80 76 83 0 70 128
2 9 | 29,220 99 4,395 24,825 26,513 36,835 0,000 15,975 40,455
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 11.30 175 8.77 5.88 5.64 11.30 -9.65 11.30 -17.75 Z 0| 22|, MBS 0|0} ZHFOMC QJALE ZA Yool 22| 25
15 £05 205 205 015 -053 405 -10.60 405 -19.10 B RE XSt 7H2E M2t TE TE T 22 ZA2 23 MBS 0012 A4 D FOMC QAL 3HE $HE ZAY B8
2y -0.50 -0.05 -1.30 -3.67 -4.05 -0.25 -13.75 -0.25 -25.15
3Y -6.70 -0.45 13.08 -2.20 -4.08 9230 -12.25 9230 -19.50 stol 2a| o=
4y -13.75 -0.50 -13.52 -12.98 -12.05 -4.50 -22.95 -0.45 -30.35 IRS, MBS oloj=t 920l 3= 38
5Y -14.50 -0.25 -14.33 -13.79 -12.32 -3.20 -27.25 -1.50 -27.25
7v 19.35 -0.10 1912 19.21 1927 7.85 3475 750 -37.65 CRs, @ 712t 22| 43
10Y -18.50 -0.25 -17.94 -17.66 -17.67 -7.50 -37.50 -7.50 -38.70
20Y -24.95 0.25 -24.20 -21.40 -21.87 175 -29.60 175 -48.50




