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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 1.7100 0.25 1.7130 17214 1.7254 1.7550 1.3900 2.6625 1.2875 -68,50 -0.50 1y 1A1350 -0.50 1.6200 0.7650 1%2Y 4A50 -0.50
oM 1.7775 0.00 1.7835 1.7969 1.7945 1.8300 14100 26825 1.2500 -74.50 -1.25 1.5Y 1.1500 -1.00 1.6600 0.8100 2+3Y 6.00 0.00
1y 1.8200 0.00 1.8295 1.8484 1.8535 1.9100 14350 2.7100 1.2200 -7775 -1.25 2Y 1.1800 -1.00 1.6950 0.8650 2*5Y 13.00 -1.00
1.5V 1.8950 0.25 1.9045 1.9328 1.9488 2.0250 14700 2.7700 1.1900 -79.00 -1.25 3y 1.2400 -1.00 1.7550 0.9550 3*4Y 3.00 -1.00
2Y 1.9575 0.25 1.9680 2.0016 20224 21150 1.5000 2.8275 1.1675 -81.00 -2.25 4y 1.2700 -2.00 1.8000 1.0150 3*5Y 7.00 -1.00
3y 2.0300 0.25 2.0410 2.0886 21167 22225 1.5550 2.9250 1.1550 -80.50 -2.25 5Y 1.3100 -2.00 1.8500 1.0350 4*5Y 4.00 0.00
4y 2.0800 0.25 2.0945 21510 2.1810 2.2950 1.6050 3.0150 1.1575 -77.00 -2.75 7Y 1.3850 -2.50 1.8950 1.0400 5+7Y 7.50 -0.50
5Y 2.1150 0.25 21310 2.1940 22254 2.3400 1.6475 3.0950 1.1575 -62.00 -7.25 10Y 1.5950 -7.00 2.0500 1.0500 5*10Y 28.50 -5.00
7Y 2.1550 0.25 21730 22413 22743 23950 1.7050 3.2175 1.1675
10Y 2.2150 0.25 2.2360 23093 23436 2.4850 1.7825 3.3450 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 2.2550 0.25 2.2760 23493 2.3855 25225 1.8175 3.3850 1.2150 Tenor HUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 2.2825 0.25 2.3035 23768 2.4090 2.5400 1.8250 34125 1.2150 2y 2.5283 0.0163 2.5120 2.4953 2.5287 25892 1.1410 25892 0.3000
20Y 2.3125 0.25 2.3355 2.4080 24363 2.5600 1.8250 3.5325 1.2150 10Y 2.8614 0.0228 2.8386 2.8259 2.8842 31131 20387 31131 1.3600
6*9M 6.75 -0.25 7.05 7.55 6.92 12.50 0.00 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 425 0.00 4.60 5.15 5.90 10.50 -0.50 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
1*2Y 1375 0.25 13.85 15.33 16.89 23.00 3.50 23.00 -5.50 2y 46.83 153 4530 4283 43.87 46.83 -5343 46.83 -251.80
2*3Y 7.25 0.00 7.30 8.70 9.43 13.25 475 13.25 -1.75 10Y 30.64 278 27.86 25.09 27.72 36.30 -24.46 47.40 -98.50
2*4Y 12.25 0.00 12.65 14.94 15.86 21.75 8.75 23.50 -1.75
2*5Y 15.75 0.00 1630 19.24 20.30 27.25 11.75 34.00 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
3*4Y 5.00 0.00 535 6.24 6.43 8.50 3.25 11.25 -0.50 IRS 2*10Y | 2575 0.00 25.75 26.00 28.50 4250 19.50 62.75 2.75
3*5Y 8.50 0.00 9.00 10.54 10.87 14.00 6.00 22.00 -0.50 KTB 2*10Y| 4950 -0.60 50.10 50.80 51.70 68.70 35.80 82.90 11.80
4*5Y 3.50 0.00 3.65 430 445 6.00 2.25 10.75 -0.25 UST 2*10Y| 3331 0.65 32.66 33.06 35.55 126.91 32.66 242.00 32.66
5*7Y 4.00 0.00 420 473 4389 10.50 2.50 14.75 0.25
5410V | 1000 0.0 1050 1153 1182 2025 725 3075 375
7*10Y 6.00 0.00 6.30 6.80 6.93 11.75 425 16.75 3.00 IRS 6Y 125
10*12Y 4.00 0.00 4.00 4.00 419 450 175 7.75 -0.25 06M oDD
10*15Y 6.75 0.00 6.75 6.75 6.55 6.75 175 15.00 -0.75 09M Tenor
10%20Y 9.75 0.00 9.95 9.88 9.28 10.25 -6.25 31.00 -11.00 o1y
1.5Y
BOND 02y 12*20Y 5.75
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 172Y 13.75
1y 1.863 0.10 1.873 1.867 1.861 1.935 1.400 2.691 1.237 04y [7/7.25
1.5Y 1.975 0.00 1.985 2,010 2,019 2113 1517 2.750 1232 o5y |1075
2y 2.060 0.10 2,073 2104 2126 2.230 1577 2.818 1.225 07Y SPRD
3y 2122 0.70 2127 2175 2.207 2315 1617 2913 1.200 10v |20
4y 2.246 0.10 2.262 2337 2379 2.502 1755 3.125 1232 12Y
5Y 2351 0.00 2.370 2443 2475 2.602 1.805 3.208 1217 15y [27.25
7Y 2478 -0.30 2.500 2573 2,601 2.728 2,024 3.370 1.270 20Y
10Y 2.555 -0.50 2.579 2.659 2.696 2.815 2115 3.585 1.355 1Y CCS 135
20Y 2,555 -0.50 2,577 2,651 2.695 2792 2175 3.799 1430 CRs |2V CCS 18
3Y CCS 24
Lv. HH| Lv. HUH| Al ] H _ .
91d CD 1.65 0.00 KTB 108.06 0.00 108.08 108.10 108.00 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 157 12.00 | kB | 121.20 0.04 12118 | 12133 | 12097 Hepdg 68 71 -32 100 100 63 45 124 80
2 o | 14,630 o2 | -13175 27,805 25,388 15,275 30,780 45,310 24,520
(1-2Y §9t 3-10Y =1, 258 A|7tH7}
Tenor | Lv. | MYHl | SMA | 20MA | 60MA | 1VMax | 1VMin | 3YMax | 3Min
1y -4.30 -0.10 -4.37 -1.88 -0.73 9.00 -11.20 11.00 -17.75 IOk 22|, 3HS2 AST 10H2 L B2 ExA .
1.5Y -8.00 0.25 -8.05 -7.71 -7.01 240 -15.60 7.00 -19.10 EU HAF 39| 7} hal 2 X|0f SHO|SF A A2 MBHCHI} Q2010 X7t Oj4N & 2 H3NZ ot
2y -10.25 0.15 -10.48 -10.25 -10.33 -1.35 -18.30 5.50 -25.15
3y -9.20 -0.45 -8.58 -8.64 -9.03 475 -13.50 5.00 -19.50 o), oI 142 Helsha M Azho|x M.
4y -16.60 0.15 -16.77 -18.62 -19.82 -8.50 -25.00 2.00 -30.35 IHRFS7|DDF|2’90POé};-}| ! Eﬂl||97|} PI-TEH:;LPO;:I 1’7”; a3 1°L o o7 9B Hol. olg] ¥ ool BA0| BEH SeH 78 25
5Y -23.60 0.25 -23.94 -2491 -24.98 -9.60 -27.25 455 -27.25 B =4 tes TS =8 5s = cedlEeE AvH e e
7Y -32.30 055 3272 -33.13 -3267 -21.90 -35.40 -3.75 -37.65 ?l Aol 0f et 22U E0| FEdtE 25
10Y -34.00 0.75 -34.34 -34.93 -35.20 -24.00 -38.70 -8.20 -38.70
20Y -24.25 0.75 -2413 -24.28 -25.88 -14.75 -48.50 -1.45 -48.50 CRS 22|, ® 77t sjatopz.




