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Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 1.8300 -0.50 1.8290 1.8451 1.8680 19125 1.6750 2.0875 1.2875 -63,00 2.00 1Y 11700 2.00 1.4750 0.9950 12y -14Aoo 150
oM 1.8200 0.00 1.8090 1.8278 1.8534 19125 17375 2.0525 1.2500 -67.50 0.50 1.5Y 1.0900 1.00 1.5250 1.2350 2*3Y -5.00 -0.50
1Y 1.8000 0.00 1.7850 1.8066 1.8343 1.9200 17575 2.0325 1.2200 -69.50 0.00 2y 1.0300 0.50 1.5650 1.3200 2*5Y -9.50 -1.00
1.5Y 1.7650 0.50 1.7440 1.7691 1.8004 2.0250 17125 2.0325 1.1900 -71.75 -0.75 3y 0.9800 0.00 1.6550 0.9450 3*4Y -1.50 -0.50
2y 1.7250 0.50 1.7020 1.7289 1.7659 2.1150 16725 2.1150 1.1675 -72.50 -1.25 4y 0.9650 -0.50 1.7200 0.9350 3*5Y -4.50 -0.50
3y 1.6975 0.75 1.6725 1.6951 17330 2.2225 1.6350 2.2225 1.1550 7475 -1.25 5Y 0.9350 -0.50 1.7800 0.9000 4*5Y -3.00 0.00
ay 1.6900 0.75 1.6650 16813 17183 2.2950 1.6150 2.2950 1.1575 -69.00 -0.75 7Y 0.9900 0.00 1.8950 0.9400 5%7Y 5.50 0.50
5Y 1.6825 0.75 1.6575 1.6741 17112 2.3400 1.6050 2.3400 1.1575 -58.25 -1.00 10Y 1.1300 0.00 2.0500 1.0950 5%10Y 19.50 0.50
7Y 1.6800 0.75 1.6550 16721 17092 2.3950 1.5950 2.3950 1.1675
10Y 1.7125 1.00 1.6855 1.6989 1.7395 2.4850 1.6150 2.4850 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.7375 1.25 1.7095 1.7235 1.7651 2.5225 1.6425 2.5225 1.2150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.7475 1.25 17185 1.7290 17718 2.5400 1.6450 2.5400 12150 2y 2.2783 -0.0608 2.3391 2.3388 2.3145 2.9773 17783 2.9773 04500
20Y 1.7300 1.25 17010 1.7050 17542 2.5600 1.6225 2.6500 1.2150 10Y 24902 -0.0325 2.5227 2.5426 2.5030 3.2382 23433 3.2382 1.3600
6*9M -1.00 0.50 -2.00 174 146 8.50 525 12.50 -6.00 U.S. TREASURY - KTB ¢h= 9AY 7| Mol
9*12M -2.00 0.00 -2.40 211 -1.91 8.25 -450 10.50 -450 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max | 1YMin | 3Y Max | 3Y Min
1+2Y -7.50 0.50 -8.30 778 -6.84 23.00 -11.00 23.00 -11.00 2y 52.03 -5.88 5791 57.88 58.95 103.03 -26.17 103.03 -154.00
273Y 275 0.25 -2.95 -3.38 -3.28 13.25 425 13.25 -4.25 10Y 58.82 -4.45 63.27 65.26 65.80 98.82 -11.26 98.82 -59.50
2*4Y -3.50 0.25 370 -4.76 -476 2175 -6.50 23.50 -6.50
2*5Y -4.25 025 -4.45 -5.48 -5.47 27.25 775 34.00 775 [ SPRD T2 M| T-1 T-2 T3 1Y Max | 1Y Min | 3Y Max | 3YMin
3*4Y 075 0.00 -0.75 -1.39 -148 8.50 -2.50 11.25 -2.50 IRS 2*10Y | -1.25 0.50 -1.75 -175 -1.75 42.50 -6.50 62.75 -6.50
3*5Y -150 0.00 -1.50 -2.10 -2.19 14.00 -3.50 22.00 -3.50 KTB 2*10Y| 1440 1.40 13.00 13.00 12.00 63.50 430 82.90 430
4*5Y 075 0.00 -0.75 071 -0.71 6.00 -1.25 10.75 -1.25 UST 2<10Y| 21.19 2.83 1836 20.38 18.85 79.07 6.06 177.00 6.06
5*7Y -0.25 0.00 -0.25 -0.20 -0.20 7.25 -1.25 14.75 -1.25
5410 | 300 025 280 248 283 1625 075 3075 075
7*10Y 3.25 0.25 3.05 2.68 3.03 9.50 175 16.75 175 IRS
10*12Y 2.50 0.25 240 246 2.56 450 2.00 7.75 -0.25 06M  |83.25/83 GEE
10*15Y 3.50 0.25 3.30 3.01 3.23 6.75 2.00 13.00 -0.75 09M Tenor
10%20Y 175 0.25 1.55 0.61 147 10.25 -1.50 27.50 -11.00 01y 805
15Y |765
02y [715/7175 oy 175
Tenor Lv. Hyd| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 68.5 1y*4y -11.5
1Y 1.735 -0.40 1.735 1.759 1.796 1.935 1732 2.020 1.237 04Y 1.5y*3y -7
1.5Y 1.746 -0.70 1.745 1.762 1.802 2113 1737 2113 1.232 05Y 655 5y*10y 2.75
2y 1.758 -0.20 1.746 1.753 1.794 2.230 1715 2.230 1.225 07Y SPRD  |6y*10y 3
3y 1.735 0.30 1718 1.737 1.768 2315 1.675 2315 1.200 10Y  |69.5/69.25
ay 1792 0.70 1.770 1.789 1.825 2502 1725 2502 1232 12
5Y 1777 1.00 1.753 1.775 1.815 2.602 1.697 2.602 1217 15y  |7475
7Y 1.864 1.40 1.836 1.854 1.905 2728 1.779 2728 1270 20Y
10y 1.902 1.20 1.874 1.893 1.934 2.815 1.805 2.815 1.355 2y 03
20Y 1.932 1.50 1.904 1914 1973 2792 1.840 2.817 1430 @
™ el Lv. | A jn |
91d CD 1.84 0.00 KTB 109.45 -0.03 109.46 109.52 109.43 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 174 -1.00 | LKTB | 128.05 -0.17 128.13 | 12838 | 128.01 EEEE] 72 -33 105 105 118 118 66 110
EEH 45,880 A2 | 8825 37,055 37,055 42,821 42,821 21,790 47,087
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 6.50 040 4.96 477 3.78 6.75 -9.65 9.00 -17.75 =0k 22|, 22| A5,
1.5Y 1.90 1.20 -0.12 0.72 -0.15 2.65 -12.55 2.65 -19.10 FOMC O{Ttoj O] 2| A21F X7} O SxQl Zut oIt
2y -3.30 0.70 -436 246 -2.85 -0.25 -15.70 -0.25 -25.15
R = =F o B B
5Y ~9.45 2025 ~9.55 210,07 1043 320 27.25 455 27.25 4Y 0= 52l ¢S S IS 580 A3
7Y -1840 -0.65 -18.10 -18.21 -19.56 -7.85 -35.15 -470 -37.65
10y -18.95 -0.20 -18.89 -19.37 -19.46 -7.50 -37.50 -7.50 -38.70 CRS, 22| 2=A|.
20Y -20.20 -0.25 -20.30 -20.93 -21.93 1.75 -29.60 1.75 -48.50




