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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 1.8550 025 18535 18755 18324 19125 14125 2.2825 12875 -51,50 075 1y 13100 -0.50 1.6200 0.8900 12y -1350 -0.50
oM 1.8450 050 1.8415 1.8606 1.8405 19125 14550 2.2625 1.2500 -56.25 -1.00 1.5Y 1.2400 -0.50 1.6600 0.9050 2*3Y -2.50 0.00
1y 1.8250 025 18235 18416 18428 1.9200 1.5000 2.2425 1.2200 -60.75 -175 2y 11750 -1.00 1.6950 0.9200 2*5Y -1.50 -0.50
1.5Y 1.8025 050 1.7995 1.8194 18473 2.0250 15550 2.2550 1.1900 -60.75 -175 3y 11500 -1.00 1.7550 0.9850 34y 1.00 0.00
2y 1.7825 075 1.7760 1.7899 18461 2.1150 1.6000 2.2750 11675 -59.00 -175 4y 1.1600 -1.00 1.8000 1.0700 3*5Y 1.00 -0.50
3y 17575 075 17510 1.7605 18478 22225 16750 2.3400 11550 -59.00 -2.50 5Y 11600 -1.50 1.8500 1.0400 4*5Y 0.00 -0.50
4y 1.7500 075 1.7485 1.7560 1.8602 2.2950 1.6900 24150 11575 -52.75 -3.00 7Y 1.2300 -2.00 1.8950 1.0950 547Y 7.00 -0.50
5Y 1.7500 1.00 1.7485 17531 18723 2.3400 16825 24750 11575 -43.75 275 10v 1.3650 -1.50 2.0500 1.2600 510Y 2050 0.00
7Y 1.7575 1.00 1.7565 17628 18937 2.3950 1.7000 25825 11675
10Y 1.8025 125 1.8015 1.8098 1.9500 2.4850 17525 27150 12125 u.sS. TREASURY (3r= YA 7|F FAH|)
12y 1.8275 125 1.8265 18326 19757 25225 1.7750 27875 12150 Tenor HYUH| 1Y Max | 1YMin | 3YMax | 3Y Min
15Y 1.8425 125 1.8420 1.8466 1.9833 2.5400 1.7950 2.8575 12150 2y 2.5657 0.0207 2.5450 2.5326 2.5367 29773 1.2620 29773 03100
20Y 17975 1.00 1.7985 1.8046 1.9668 2.5600 1.7500 3.0000 12150 10v 27518 0.0276 27242 27180 27038 32382 20387 32382 1.3600
6*9M -1.00 0.25 -1.20 -1.49 0.82 12.50 225 12.50 -6.00 U.S. TREASURY - KTB (3r= Y 7|F AU
9*12M -2.00 -0.25 -1.80 -1.90 0.23 10.50 -3.00 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
12y -4.25 0.50 -4.75 -5.18 033 23.00 675 23.00 -6.75 2y 74.07 207 72.00 70.76 7117 103.03 -53.43 103.03 -187.00
2*3Y -2.50 0.00 -2.50 -2.94 017 13.25 425 13.25 425 10Y 77.48 256 7492 75.60 73.18 98.82 -24.46 98.82 -63.50
2*4Y 325 0.00 275 -3.39 141 2175 475 23.50 475
2*5Y -3.25 025 -2.75 -3.68 261 27.25 -5.50 34,00 -5.50 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y -0.75 0.00 -025 -045 124 8.50 -1.00 11.25 -1.00 IRS 2*10Y |  2.00 0.50 1.50 1.00 275 42.50 -025 62.75 -025
3*5Y -0.75 0.25 -025 -0.74 245 14.00 -1.50 22.00 -1.50 KTB 2*10Y| 1520 0.20 15.00 13.70 14.70 63.50 8.50 82.90 8.50
4*5Y 0.00 0.25 0.00 -029 120 6.00 -0.75 1075 -0.75 UST 2*10Y| 1861 0.69 17.92 18.54 1671 85.87 8.46 196.00 8.46
5+7Y 075 0.00 0.80 0.96 215 7.25 0.00 1475 0.00
540V | 525 025 5.30 5.66 777 1625 400 3075 375
7*10Y 4.50 0.25 4.50 4.70 5.63 9.50 4.00 16.75 3.00 IRS 6y 74.75
10*12Y 250 0.00 250 2.29 258 4.50 2.00 775 -025 06M DD
10*15Y 4.00 0.00 4.05 3.69 333 675 2.00 15.00 075 09M Tenor
10*20Y -0.50 -0.25 -030 051 1.69 10.25 -1.50 31.00 -11.00 o1y  [82.25
1.5Y
o2y |78 om 1Y 2
Tenor Lv. HUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3Y Max | 3Y Min 03y 9m*2Y -0.25
1y 1.804 0.00 1.801 1.801 1.851 1.935 1451 2215 1237 04y  [7475 12Y 45
1.5Y 1.832 0.00 1.829 1.837 1.889 2113 1585 2.250 1232 o5Y 2*9Y 025
2y 1.825 0.00 1.825 1.831 1.894 2.230 1675 2.282 1225 o7y SPRD [2°20Y 15
3y 1.800 0.30 1798 1.805 1.876 2315 1737 2322 1.200 10v
a4y 1.875 0.80 1.868 1.875 1.959 2,502 1.849 2,502 1232 12y
5Y 1.875 0.80 1.865 1.871 1967 2,602 1.825 2,602 1217 15Y
7Y 1972 0.50 1967 1.961 2.054 2728 1913 2733 1270 20y
10y 1977 0.20 1976 1.965 2.097 2.815 1923 2.920 1355
20y 2.015 1.50 2.003 1975 2.070 2792 1910 3.085 1430 @
Lv. ]| Lv. | Al a |
91d CD 1.86 0.00 KTB 109.29 0.00 109.29 109.32 109.26 TODAY KRX CCP HYUH| T-1 T-2 T3 T-4 T-5 T-6
[ cAL | 175 1.00 | LkTB | 127.20 -0.05 127.20 | 12731 | 127.09 Hepsig 103 7 -13 116 147 100 85 85 137
2 o | 51,818 o gl 17,181 34,637 38,558 18471 23,400 22,745 43,641
(1-2Y £0k 3-10Y 21,258 AI7HE7} 7 7|%)
Tenor | Lv. | sl | SVA | 20MA | 6OMA | 1¥Max | 1vMin | 3YMax | 3VMin
1y 2.10 0.25 229 4.04 -0.80 6.75 -11.20 9.00 -17.75 2K 2a|, HTA OfZ BA 2
1.5Y 295 0.50 293 -1.75 422 0.40 -15.60 375 -19.10
2y -4.25 0.75 -4.94 -4.10 478 -0.25 -18.30 1.80 -25.15 IRS, § 77t 28] AL Ho AE|ZY.
3y -4.25 045 -4.66 -4.43 -2.84 2555 -13.50 475 -19.50
4y -12.50 -0.05 -11.97 -11.93 -9.88 -4.50 -25.00 2.00 -30.35 RS, SAgAg 42 GMo = 23 Bt
5Y -12.50 0.20 -11.69 -11.80 -9.47 -3.20 -27.25 455 -27.25 ' te SS==m =
7Y 2145 050 -21.05 -19.79 -16.06 -7.85 -35.15 -4.70 -37.65
10Y -17.45 105 -17.47 -15.49 -14.73 -7.50 -37.50 -7.50 -38.70
20y -21.75 -0.50 -20.49 -17.06 -10.32 175 -34.95 175 -48.50




