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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 1.3400 3.50 1.3105 1.3454 14148 1.9125 1.2975 1.9125 1.2875 -72,50 -275 1Y 0A5350 2.00 1.4550 0.3900 1+2Y -&oo 3.50
9M 1.2975 450 1.2670 13143 1.3825 1.9125 1.2525 1.9125 1.2500 -71.75 -2.00 1.5Y 0.5050 3.50 1.3950 1.1000 2*3Y -3.50 0.00
1Y 1.2600 475 1.2320 1.2895 13615 1.9200 1.2125 1.9200 1.2125 -73.25 -0.25 2Y 0.4550 5.50 1.3750 1.1000 2*5Y -5.00 0.50
1.5Y 1.2225 5.50 1.1910 1.2661 1.3382 1.9675 1.1350 2.0250 1.1350 -74.25 -1.00 3Y 0.4200 5.50 1.3800 0.0450 3*4Y -1.00 0.50
2Y 1.1875 5.75 1.1505 1.2406 13136 2.0175 1.0700 2.1150 1.0700 -73.75 0.00 4y 0.4100 6.00 1.4000 0.0350 3*5Y -1.50 0.50
3Y 1.1625 6.50 1.1245 1.2308 1.3086 2.0775 1.0150 22225 1.0150 -73.00 0.25 5Y 0.4050 6.00 1.4550 0.0150 4*5Y -0.50 0.00
4y 1.1475 6.00 1.1155 1.2323 13138 2.1250 0.9875 2.2950 0.9875 -66.25 1.25 7Y 0.4650 6.50 1.5350 0.0750 5*7Y 6.00 0.50
5Y 1.1350 5.75 1.1080 1.2320 13147 2.1625 0.9775 2.3400 0.9775 -65.75 2.00 10Y 0.4950 6.50 1.7800 0.2550 5*10Y 9.00 0.50
7Y 1.1275 525 1.1045 1.2336 13171 2.1975 0.9725 2.3950 0.9725
10Y 1.1525 4.50 1.1325 1.2651 1.3483 2.2675 0.9925 2.4850 0.9925 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.1650 4.50 1.1450 1.2780 1.3611 2.3050 1.0125 2.5225 1.0125 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.1450 450 1.1260 1.2614 1.3435 2.3150 0.9925 2.5400 0.9925 2Y 1.0657 -0.1028 1.1685 1.2269 1.2517 29773 1.0657 29773 0.5600
20Y 1.0325 4.50 1.0205 1.1730 1.2498 2.3150 0.9125 2.5600 0.9125 10Y 1.2665 -0.0664 1.3329 1.3538 1.3738 3.2382 1.2665 3.2382 1.2665
6*9M -4.25 1.00 -4.35 -3.11 -3.23 6.75 -12.50 12.50 -12.50 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -3.75 0.25 -3.50 -2.48 -2.10 6.25 -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 -7.25 1.00 -8.15 -4.89 -4.79 13.50 -15.50 23.00 -15.50 2y -12.93 -16.08 3.15 6.49 11.47 103.03 -12.93 103.03 -85.00
2*3Y -2.50 0.75 -2.60 -0.99 -0.50 6.00 -5.50 13.25 -5.50 10Y -17.85 -10.64 -7.21 -8.62 -4.62 98.82 -17.85 98.82 -24.46
2*4Y -4.00 0.25 -3.50 -0.84 0.02 10.75 -8.25 21.75 -8.25
2*5Y -5.25 0.00 -4.25 -0.86 0.11 14.50 -10.00 27.25 -10.00 Lv. Y| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y -1.50 -0.50 -0.90 0.15 0.52 475 -3.25 8.50 -3.25 IRS 2*10Y | -3.50 -1.25 -2.25 -1.25 -1.25 25.00 -9.50 42.50 -9.50
3*5Y -2.75 -0.75 -1.65 0.12 0.61 8.50 -5.25 14.00 -5.25 KTB 2*10Y| 25.00 -1.80 26.80 27.80 28.30 39.50 4.10 68.70 4.10
4*5Y -1.25 -0.25 -0.75 -0.03 0.09 3.75 -2.25 6.25 -2.25 UST 2*10Y|  20.08 3.64 16.44 12.69 12.21 34.56 -23.40 138.00 -23.40
5*7Y -0.75 -0.50 -0.35 0.16 0.24 4.00 -1.75 10.50 -1.75
5410y | 175 -1.25 245 331 336 11.00 050 2225 050
7*10Y 2.50 -0.75 2.80 3.15 3.12 7.25 1.75 12.75 1.75 IRS
10*12Y 1.25 0.00 1.25 1.29 1.28 4.00 -1.00 5.50 -1.00 06M oDD
10*15Y -0.75 0.00 -0.65 -0.38 -0.48 5.00 -3.25 8.50 -3.25 09M  [28.25 Tenor
10*20Y -12.00 0.00 -11.20 -9.21 -9.85 5.50 -16.00 12.00 -16.00 01Y |24 /2475
15Y [2125/2175/215
BOND 02y
Tenor Lv. Hyd| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 115
1Y 1.178 5.00 1.154 1.230 1313 1.918 1.128 1.935 1.128 04Y
1.5Y 1.184 5.00 1.159 1.246 1.336 2.012 1.122 2113 1.122 05Y
2Y 1.195 5.80 1.162 1.246 1.340 2.055 1.089 2.230 1.089 07Y SPRD
3Y 0.192 -94.30 0.968 1.213 1.276 2.085 0.092 2.315 0.092 10y |15
4y 1.256 5.50 1.228 1.333 1427 2227 1.127 2.502 1.127 12Y
5Y 1.295 5.80 1.262 1.368 1.446 2.282 1.122 2.602 1.122 15Y
7Y 1.390 440 1.369 1.480 1.560 2377 1.163 2.728 1.163 20Y
10Y 1.445 4.00 1.431 1.553 1.624 2.445 1.170 2815 1.170
20Y 1.486 4.60 1.459 1.575 1.628 2.420 0.705 2.792 0.705 CRS
PEEEW Lv. HUH| Fﬁ @ Lv. HdH| Al prul |
91d CD 1.41 0.00 KTB 111.09 -0.21 111.33 111.38 111.06 TODAY KRX CCP Held| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 124 0.00 | ktB | 133.10 -0.40 133.50 | 133.88 | 132.95 Hepsg 186 62 124 98 133 109 132 104
2 9 | 109,108 A& | 63731 45,377 43,640 53,672 36,491 48,922 38,354
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 8.20 -0.25 7.82 6.00 485 12.25 -9.65 12.25 -17.75 20K 22| 2EQ A 7|F22 £2Z2 U 0| Y Exo| NIt QXS LIEILYN 20k 22| 25,
1.5Y 3.85 0.50 3.16 2.06 0.24 4.05 -10.60 4.05 -19.10
2Y -0.75 -0.05 -1.11 -0.49 -2.67 1.75 -12.95 1.75 -25.15 RS, ® 77t 2 E A4 3 22|17} 104 B0 O 28} A EEy,
3Y 97.05 100.80 15.67 1.81 3.23 10030 -16.45 10030 -19.50
4y -10.85 0.50 -11.25 -10.05 -11.30 -4.50 -27.00 -3.20 -30.35
CRS. ™ 12t 45 ot
5Y -16.00 -0.05 -15.42 -13.60 -13.10 -3.20 -28.50 -2.25 -28.50
7Y -26.25 0.85 -2643 -24.68 -24.28 -7.85 -38.35 -7.50 -38.35
10Y -29.25 0.50 -29.89 -28.78 -27.54 -7.50 -40.70 -7.50 -40.70
20Y -45.35 -0.10 -43.89 -40.16 -37.86 52.25 -48.55 52.25 -48.55




