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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 1.7250 -0.50 1.7260 17789 1.8284 19125 1.6750 20175 1.2875 -72,00 6.00 1Y oA9150 5.50 14750 0.8000 1%2Y —1650 -1.50
oM 1.6750 -0.50 1.6760 17358 1.8007 19125 1.6750 1.9925 1.2500 -73.00 525 1.5Y 0.8450 5.00 1.5250 1.1650 2*3Y -4.00 -1.00
1Y 1.6350 -0.50 1.6360 1.6981 17722 1.9200 1.6350 1.9700 1.2200 -7875 4.00 2y 0.7500 4.00 1.5650 1.2550 2*5Y -2.50 -1.00
1.5Y 1.5750 -0.25 15725 1.6414 1.7259 2.0250 1.5700 2.0250 1.1900 -78.25 3.00 3y 0.7100 3.00 1.6550 0.6400 3*4Y 2.00 0.00
2y 1.5375 0.00 15315 1.5988 1.6853 2.1150 1.5275 2.1150 1.1675 -74.50 2.75 4y 0.7300 3.00 1.7200 0.6550 3*5Y 1.50 0.00
3y 14925 0.00 14850 1.5591 1.6501 2.2225 1.4800 2.2225 1.1550 -7375 2.50 5Y 0.7250 3.00 1.7800 0.6500 4*5Y -0.50 0.00
4y 14750 0.25 14640 1.5409 16335 2.2950 14575 2.2950 1.1575 -65.00 2.00 7v 0.8100 3.00 1.8950 0.7350 5*7Y 8.50 0.00
5Y 14625 0.50 14480 1.5295 1.6247 2.3400 1.4400 2.3400 1.1575 -53.00 175 10Y 0.9600 3.00 2.0500 0.8850 5*10Y 2350 0.00
7v 14600 1.00 14390 15211 16195 2.3950 14275 2.3950 1.1675
10Y 1.4900 1.25 1.4645 1.5479 1.6457 2.4850 1.4500 2.4850 1.2125 U.S. TREASURY (H=2 A 7|FE MH))
12Y 1.5125 0.75 1.4910 1.5746 1.6713 2.5225 14775 2.5225 12150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.5100 0.75 14885 15774 16758 2.5400 14750 2.5400 1.2150 2y 1.9378 0.0119 1.9259 1 .861 5 1.8867 29773 1.8317 29773 0.4800
20Y 14775 0.75 14575 1.5498 1.6514 2.5600 1.4450 2.6500 1.2150 10Y 2.1407 -0.0053 2.1460 2.0846 2.1202 3.2382 20719 3.2382 1.3600
6*9M -5.00 0.00 -5.00 -4.31 -2.77 8.50 -5.25 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F H
9*12M -4.00 0.00 -4.00 -3.76 -2.85 8.25 -4.50 10.50 -4.50 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -9.75 0.50 -10.45 -9.94 -8.69 23.00 -12.00 23.00 -12.00 2y 37.28 0.69 36.59 30.65 32.37 103.03 -15.48 103.03 -137.60
2*3Y -4.50 0.00 -4.65 -3.96 -3.52 13.25 -4.75 13.25 -4.75 10Y 46.87 -1.53 4840 42.96 47.02 98.82 -10.51 98.82 -47.20
2*4Y -6.25 0.25 -6.75 -5.79 -5.18 21.75 -7.75 23.50 -7.75
2*5Y -7.50 050 -8.35 -6.93 -6.06 27.25 -10.00 34,00 -10.00 | SPRD T2 HH| T-1 T-2 T-3 1Y Max | 1Y Min | 3Y Max | 3Y Min
3*4Y -1.75 0.25 -2.10 -1.83 -1.66 8.50 -3.00 11.25 -3.00 IRS 2*10Y | -4.75 1.25 -6.00 -7.25 -7.75 42.50 -9.50 6275 -9.50
3*5Y -3.00 0.50 -3.70 -2.96 -2.54 14.00 -5.25 22.00 -5.25 KTB 2*10Y| 10.70 0.50 10.20 10.00 8.70 63.50 430 82.90 430
4*5Y -1.25 0.25 -1.60 -1.14 -0.88 6.00 -2.25 10.75 -2.25 UST 2*10Y| 2029 -1.72 22.01 22.31 23.35 79.07 -23.40 177.00 -23.40
5*7Y -0.25 0.50 -0.90 -0.84 -0.52 7.25 -1.75 14.75 -1.75
5410V | 275 075 1.65 1.84 210 1625 050 3075 050
7*10Y 3.00 0.25 2.55 2.68 2.61 9.50 1.75 16.75 1.75 IRS 6Y 455
10*12Y 2.25 -0.50 2.65 2.68 2.56 450 2.00 7.75 -0.25 06M oDD
10*15Y 2.00 -0.50 2.40 2.95 3.01 6.75 2.00 13.00 -0.75 09M Tenor
10*20Y -1.25 -0.50 -0.70 0.19 0.58 10.25 -1.50 27.50 -11.00 01y |675
15Y |57.25
BOND 02y 9*12M  -04
Tenor Lv. Hyd| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 1%3Y  -14.25
1Y 1.587 -0.10 1.598 1.649 1.724 1.935 1.587 1.983 1.237 04Y
1.5Y 1.582 0.20 1.581 1.642 1.723 2113 1.580 2.113 1.232 05Y |4575/ 46
2y 1.565 0.50 1.561 1.641 1718 2.230 1.555 2.230 1.225 07Y SPRD
3y 1.532 0.20 1.534 1.612 1.694 2315 1.530 2315 1.200 10Y
4y 1.585 0.30 1.580 1.662 1.746 2.502 1.575 2.502 1232 12Y
5Y 1.580 0.30 1.570 1.647 1.729 2.602 1.565 2.602 1217 15Y
7v 1.661 0.80 1.639 1722 1.809 2.728 1.627 2728 1.270 20Y
10Y 1.672 1.00 1.658 1.750 1.841 2.815 1.650 2.815 1.355 1.5y CCS 85
20Y 1727 1.20 1.703 1.788 1.871 2792 1.690 2.817 1430 cRs |3yccs 7
5y CCS 735
PEEEW Lv. Y| Lv. Y| Al o |
91d CD 1.82 0.00 KTB 110.07 -0.02 110.09 110.11 110.04 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 174 -1.00 | kTB | 13032 -0.15 13045 | 13054 | 130.24 Hefsg 103 A 44 59 39 82 82 97 112
2 9 | 37,388 9| ¥ | 18795 18,593 8,170 27,165 27,165 38,705 33,849
Tenor | Lv. | M2l | SMA | 20MA | 6OMA | 1VMax | 1VMin | 3YMax | 3VMin
1Y 4.80 -0.40 3.82 495 4.84 7.85 -9.65 9.00 -17.75 ;l X 22, 0] 2K S2| A5 IHHE EQH § TR 2| A5, FHE AETY
1.5Y -0.70 -0.45 -0.89 -0.05 0.29 3.70 -12.55 3.70 -19.10
2Y -2.75 -0.50 -2.97 -4.19 -3.32 -0.25 -15.70 -0.25 -25.15 IRS, 28HHOA 22| XA 1.5Y 0|8} LZHO|A 22| &}2t He AE|ZY,
a0 ST T R T 315 (D27t KoL O[3k TYol HTHHOZ OTANE 9,
5Y -11.75 0.20 -12.24 -11.74 -1045 -3.20 -27.25 455 -27.25
7v -20.10 0.20 2004 2012 1891 7.85 -35.15 470 -37.65 CRs, @ 712t 22| 43
10Y -18.20 0.25 -19.33 -20.18 -19.55 -7.50 -37.50 -7.50 -38.70
20Y -24.95 -0.45 -24.59 -23.87 -22.01 175 -29.60 175 -48.50




