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Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 14450 0.50 14250 14126 14071 1.5925 1.2875 2.7575 1.2875 -66,00 450 1y oAssso -2.50 1.4000 0.7650 1%2Y 11A50 0.00
oM 14975 150 14685 14571 1.4438 1.5500 1.2500 2.7900 1.2500 -68.00 475 1.5Y 0.9350 250 1.2850 0.8100 2*3Y 10.00 0.00
1y 1.5450 2.00 1.5095 1.4989 1.4804 1.5625 1.2200 2.8150 1.2200 -67.00 -5.00 2y 1.0000 250 1.2250 0.7950 2*5Y 25.00 0.00
1.5Y 1.6150 2.25 1.5755 1.5594 1.5340 1.6150 1.1900 2.8725 1.1900 -66.00 -5.00 3y 11000 250 13150 0.7350 3*4Y 9.00 0.00
2y 1.6700 2.50 1.6270 1.6104 1.5750 1.6700 11675 2.9350 11675 -62.25 450 ay 11900 250 13750 0.6900 3*5Y 15.00 0.00
3y 1.7600 2.50 17110 1.6896 1.6458 1.7600 11550 3.0650 11550 -61.00 475 5Y 1.2500 250 14350 0.6600 4*5Y 6.00 0.00
4y 1.8125 2.00 1.7670 1.7425 1.6973 1.8125 11575 3.1875 11575 -62.25 425 7Y 1.3000 250 14500 0.6550 5+7Y 5.00 0.00
5Y 1.8600 2.25 1.8135 1.7895 1.7423 1.8600 11575 3.3050 11575 -59.50 425 10Y 14150 250 1.9050 0.6300 5+10Y 16.50 0.00
7Y 1.9225 175 1.8785 1.8514 1.8047 1.9250 11675 34625 11675
10y 2.0100 175 1.9665 1.9403 1.8951 2.0250 12125 3.6250 12125 U.S. TREASURY (3= ALY 7|F M)
12Y 2.0425 175 1.9990 1.9708 1.9274 2.0650 1.2150 3.6575 12150 Tenor M| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 2.0500 175 2.0060 1.9763 1.9326 2.0575 1.2150 3.6675 1.2150 2y 1.3468 038 1.3548 1.3549 1.3509 1.7169 0.5600 17169 0.2000
20Y 2.0700 2.00 2.0235 1.9893 1.9404 2.0700 1.2150 3.8075 1.2150 10Y 2.2515 -1.25 2.2640 2.2551 2.2658 2.6060 13600 3.0300 13600
6*9M 5.25 1.00 435 445 3.67 525 -6.00 525 -6.50 U.S. TREASURY - KTB (313 FAY 717 M)
9*12M 475 0.50 410 418 3.66 475 -4.00 475 -5.75 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
12y 12.50 0.50 1175 11.15 9.46 12.50 -5.50 16.25 875 2y -0.3632 31 -0.3322 -03101 | -0.2881 0.1019 -0.7720 0.1019 -2.6400
273Y 9.00 0.00 8.40 7.93 7.07 9.00 -175 15.00 -175 10Y 0.0805 375 0.0430 0.0369 -0.0138 0.1150 -0.4740 1.2400 -0.4740
2*4Y 14.25 -0.50 14.00 13.21 1223 15.25 -175 28.25 -175
2*5Y 19.00 -0.25 18.65 17.91 16.73 21.00 -1.75 39.25 -1.75 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y 5.25 -0.50 5.60 5.29 5.15 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 34.00 -0.75 34.75 3475 33.00 41.50 275 70.25 275
3*5Y 10.00 -0.25 10.25 9.99 9.65 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 70.80 -140 72.20 72.70 71.00 73.90 11.80 90.00 11.80
4*5Y 475 0.25 4.65 4.70 450 6.25 -0.25 1175 -0.25 UST 2+10Y| 90.47 -045 90.92 90.02 91.49 135.50 41.06 264.00 41.06
5+7Y 6.25 -0.50 6.50 6.19 6.24 10.50 0.25 16.25 0.25
5410 | 1500 -0.50 1530 1508 1528 2225 375 3225 375
7*10Y 8.75 0.00 8.80 8.89 9.04 1275 3.00 16.75 3.00 IRS L.
10*12Y 3.25 0.00 3.25 3.05 3.23 5.50 -0.25 7.75 -0.25 06M DD
10*15Y 4.00 0.00 3.95 3.60 375 8.00 075 15.00 -0.75 09M |50 Tenor
10%20Y 6.00 0.25 5.70 4.90 453 11.25 -11.00 31.00 -11.00 01Y 5375 545
15Y 6175
02v[67 6750 6775 59/45 751875
Tenor Lv. HQUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03y 7575 7675 77
1y 1472 370 1425 1428 1437 1723 1.237 2.750 1.237 04y 8125
1.5Y 1.624 3.90 1572 1552 1.550 1768 1232 2.890 1232 05Y 8575 86 86.75 87
2y 1710 2.30 1.668 1.651 1632 1.830 1.225 2.990 1.225 07Y SPRD
3y 1.831 2.90 1777 1742 1.706 1.831 1.200 3.120 1.200 10Y
4y 1.942 2.70 1.892 1.863 1.832 1975 1232 3.340 1232 12y |425
5Y 2,032 3.00 1.982 1.944 1.908 2,032 1217 3430 1217 15Y
7Y 2.206 2.80 2.159 2123 2.101 2221 1.270 3.590 1.270 20Y
10y 2332 2.50 2.287 2.251 2223 2332 1355 3.750 1355 18m/93.5
20Y 2405 2.50 2.368 2317 2315 2430 1430 3.943 1430 @
Lv. HUH| F}E% Lv. HUH| Al jnl x
91d CD 139 0.00 KTB 109.02 -0.11 109.09 109.09 108.98 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 121 0.00 | kB | 12352 -0.22 12355 | 123.63 | 12334 Hepsg 138 7 11 127 44 45 66 67 78
2 o | 54,495 o2l | 7185 47,310 10,480 11,125 17,855 15,006 25,958
BOND SWAP SPRD (1-2Y £, 3-10Y 21,258 AIZHE7} QIHER 7|F)
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 7.30 -1.70 841 7.12 431 9.00 -17.75 13.00 -17.75 IRSE 231 2 X|stA 90| DRSO WS LHof AlS Oz 1~3W 9|Z0| H|EVF RES| LIQ A QEA 2 Oz Cfat
1.5Y -0.90 -165 0.39 0.77 -1.65 240 -19.10 9.75 -19.10 Hus O SHEdsEe
2y -4.00 0.20 -4.06 -4.03 -5.67 -1.35 -25.15 9.50 -25.15
I N S T N - A CRS Belis THA L2 B2l HE 223 ol 21 290 RO 2T 22 FIF HIET LLBA Aot 2ol
5Y 17.20 075 216,89 1547 16,54 225 2725 850 2725 Mg,
7Y -28.35 -1.05 -28.03 -27.17 -29.61 -7.50 -37.65 2.00 -37.65
10y -32.20 -0.75 -32.05 -31.09 -32.75 -12.95 -38.70 6.00 -38.70
20Y -33.50 -0.50 -3445 -32.82 -37.46 -13.95 -48.50 2.25 -48.50
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