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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 1.8525 -0.50 1.8535 1.8621 1.8419 1.9125 14125 22275 1.2875 -45,75 1.75 1y 13750 1.50 1.6200 0.8900 1%2Y -1450 -0.50
oM 1.8475 -0.25 1.8465 1.8493 1.8460 1.9125 14550 21925 1.2500 -52.00 0.75 1.5Y 1.3000 1.00 1.6600 0.9050 2*3Y -2.50 0.00
1y 1.8325 -0.25 1.8325 1.8310 1.8440 1.9200 1.5000 21825 1.2200 -56.75 0.75 2Y 1.2300 1.00 1.6950 0.9200 2*5Y -4.50 0.00
1.5Y 1.8200 0.25 1.8190 1.8109 1.8429 2.0250 1.5550 21925 1.1900 -57.00 0.50 3y 1.2050 1.00 1.7550 0.9850 3*4Y -1.00 0.00
2y 1.7975 0.25 1.7950 1.7843 1.8358 21150 1.6000 22175 1.1675 -57.50 0.50 4y 1.1950 1.00 1.8000 1.0700 3*5Y -2.00 0.00
3y 1.7750 0.50 1.7710 1.7590 1.8306 22225 1.6750 2.2800 1.1550 -59.00 0.00 5Y 1.1850 1.00 1.8500 1.0400 4*5Y -1.00 0.00
4y 1.7700 0.50 1.7670 1.7546 1.8388 2.2950 1.6900 2.3600 1.1575 -52.50 1.50 7Y 1.2600 2.50 1.8950 1.0950 5+7Y 7.50 1.50
5Y 1.7750 1.00 1.7685 1.7539 1.8475 2.3400 1.6825 24375 1.1575 -44.00 1.00 10Y 1.3950 2.50 2.0500 1.2600 5*10Y 21.00 1.50
7Y 1.7850 1.00 1.7780 1.7645 1.8658 23950 1.7000 25475 1.1675
10Y 1.8350 1.50 1.8255 18121 1.9201 2.4850 1.7525 26875 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 1.8625 1.50 1.8530 1.8368 1.9458 25225 1.7750 27625 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 1.8750 1.50 1.8660 1.8526 1.9548 2.5400 1.7950 2.8375 1.2150 2y 2.6044 -0.0040 2.6084 2.5438 2.5829 29773 1.2620 29773 0.3100
20Y 1.8375 1.75 1.8260 1.8099 1.9328 2.5600 1.7500 2.9925 1.2150 10Y 27472 -0.0117 2.7589 27144 2.7458 3.2382 20387 3.2382 1.3600
6*9M -0.50 0.25 -0.70 -1.29 0.42 12.50 -2.25 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M -1.50 0.00 -1.40 -1.83 -0.21 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
1*2Y -3.50 0.50 -3.75 -4.68 -0.82 23.00 -6.75 23.00 -6.75 2y 76.94 12 7814 70.88 75.89 103.03 -5343 103.03 -187.00
2*3Y -2.25 0.25 -2.40 253 -0.52 13.25 -4.25 13.25 -4.25 10Y 73.22 247 75.69 7224 75.98 98.82 -24.46 98.82 -63.50
2*4Y -2.75 0.25 -2.80 -2.96 0.30 21.75 -4.75 23.50 -4.75
2*5Y -2.25 075 -2.65 -3.04 118 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 -0.50 0.00 -0.40 -044 0.82 8.50 -1.00 11.25 -1.00 IRS 2*10Y 3.75 1.25 2.50 2.75 3.00 4250 -0.25 62.75 -0.25
3*5Y 0.00 0.50 -0.25 -0.51 1.69 14.00 -1.50 22.00 -1.50 KTB 2*10Y| 18.00 0.50 17.50 15.70 16.20 63.50 8.50 82.90 8.50
4*5Y 0.50 0.50 0.15 -0.07 0.88 6.00 -0.75 10.75 -0.75 UST 2*10Y| 1428 -0.77 15.05 17.06 16.29 85.87 8.46 191.00 8.46
5*7Y 1.00 0.00 0.95 1.06 1.83 7.25 0.00 14.75 0.00
510V | 600 050 5.70 583 725 1625 4.00 3075 375
7*10Y 5.00 0.50 475 476 543 9.50 4.00 16.75 3.00 IRS
10*12Y 2.75 0.00 2.75 246 2.57 450 2.00 7.75 -0.25 06M oDD
10*15Y 4.00 0.00 4.05 4.05 347 6.75 2.00 15.00 -0.75 09M Tenor
10%20Y 0.25 0.25 0.05 -0.23 1.27 10.25 -1.50 31.00 -11.00 01y [8325
157 [8L75
02y 1235
Tenor Lv. | 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03y [7775
1y 1.825 0.60 1.817 1.800 1.842 1.935 1451 2.153 1.237 04y
1.5Y 1.845 0.50 1.837 1.829 1.878 2113 1585 2.185 1232 o5y |775
2y 1.835 0.80 1.828 1.825 1.879 2.230 1675 2.230 1.225 07Y SPRD
3y 1.817 0.70 1.807 1.805 1.859 2315 1737 2315 1.200 10Y  [83/83.25
4y 1.884 0.90 1.873 1.875 1.940 2.502 1.849 2.502 1232 12Y
5Y 1.890 1.00 1.877 1.877 1.944 2.602 1.825 2.602 1217 15Y
7Y 2,004 1.20 1.987 1.976 2,032 2.728 1.913 2.728 1.270 20Y
10Y 2,015 1.30 1.998 1.983 2.069 2.815 1.923 2.847 1355
20Y 2.085 3.30 2.052 2012 2.053 2792 1.910 3.027 1430 @
Lv. HUH| F}E% Lv. HUH| Al jnl x
91d CD 1.86 0.00 KTB 109.25 -0.02 109.27 109.27 109.23 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 178 2.00 | kB | 12674 -0.16 126.82 | 126.86 | 126.67 Hepsg 58 7 -32 20 56 116 95 75 9%
2 o | 18,708 2j 2l | -3611 22,319 15,005 33,194 35,223 16,060 24,205
(1-2Y §9t 3-10Y =1, 258 A|7tH7}
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 0.75 -0.85 153 3.13 0.19 6.75 -11.20 9.00 -17.75 B ey
1.5Y -2.50 -0.25 -1.76 -1.84 -3.56 0.40 -15.60 240 -19.10 MT|EoE &7|20| M7} 7 HE AL
2y -3.75 -0.55 -3.26 -4.10 -4.29 -0.25 -18.30 0.25 -25.15
3y -4.20 -0.20 -3.62 -4.56 -2.83 2.55 -13.50 475 -19.50 _ = ~ 0
4y -11.40 -0.40 -10.58 -12.05 -10.08 -4.50 -25.00 2.00 -30.35 I,F:Sf E; 8 A :»ig %O'Lﬂiﬁa%:‘- SL| 2
5Y -11.50 0.00 -10.81 -12.26 -9.65 -3.20 -27.25 455 -27.25 SHIIB2z 27} Bt 130]3} TH|7h HE | 8 ZM|
7Y -21.90 -0.20 -20.94 -21.16 -16.66 -7.85 -35.15 -4.70 -37.65
10Y -18.00 0.20 -17.25 -17.08 -14.84 -7.50 -37.50 -7.50 -38.70 CRSE & 72t &5 o
20Y -24.75 -1.55 -2262 -20.22 -12.00 1.75 -34.50 1.75 -48.50




