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gwRS ... |
Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 1.5075 -1.25 1.5535 1.6535 1.7320 1.9125 1.5075 1.9125 1.2875 -65,75 -0.25 1Y oA7550 -1.50 1.4750 0.7400 1+2Y -1450 0.00
oM 1.4550 -1.25 1.4955 1.5879 1.6803 19125 14550 19125 1.2500 -68.50 -0.75 1.5Y 0.6800 -1.50 1.5250 1.0800 2*3Y -5.50 0.50
1v 14125 -1.25 1.4500 1.5364 1.6367 1.9200 14125 1.9200 1.2200 -71.00 -1.00 2y 0.6100 -1.50 1.5650 1.1200 2*5Y -7.50 1.00
1.5Y 1.3650 -0.75 1.3975 1.4741 1.5790 2.0250 1.3650 2.0250 1.1900 -74.00 -1.25 3y 0.5550 -1.00 1.6550 05100 3*4Y -0.50 0.00
2y 1.3200 -0.50 1.3480 1.4203 1.5320 2.1150 1.3200 2.1150 1.1675 -73.50 -1.50 4y 0.5500 -1.00 1.7200 0.5000 3*5Y -2.00 0.50
3y 1.2950 0.25 13150 13810 1.4931 2.2225 1.2925 2.2225 1.1550 -74.50 -1.25 5Y 0.5350 -0.50 1.7800 0.4800 4*5Y -1.50 0.50
ay 1.2850 0.50 1.3030 13643 14774 2.2900 1.2800 2.2950 1.1575 -72.75 -1.25 7Y 0.5550 -0.50 1.8950 0.5000 5%7Y 2.00 0.00
5Y 1.2800 0.75 1.2945 1.3530 1.4668 2.3350 1.2725 2.3400 1.1575 -62.00 -1.50 10Y 0.7050 -0.50 2.0500 0.6500 5%10Y 17.00 0.00
7Y 1.2825 0.75 1.2960 13510 14624 2.3825 1.2750 2.3950 1.1675
10Y 1.3250 1.00 1.3365 1.3855 14933 24475 1.3150 2.4850 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.3450 1.00 1.3565 1.4055 1.5165 2.4875 1.3350 2.5225 12150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.3400 1.00 13515 1.3998 15164 2.5075 1.3300 2.5400 1.2150 2y 1.8354 0.0127 1.8227 1.8265 1.7518 29773 1.7359 29773 0.4800
20Y 1.3100 1.00 1.3210 1.3691 1.4897 2.5300 1.3000 2.6500 1.2150 10Y 2.0806 0.0322 2.0484 2.0572 20236 3.2382 1.9501 3.2382 1.3600
6*9M -5.25 0.00 -5.80 -6.56 -5.17 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB ¢h= 9AY 7| Mol
9*12M -4.25 0.00 -4.55 -5.15 -4.36 8.00 -7.00 10.50 -7.00 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
172y -9.25 0.75 -10.20 -11.61 -10.47 21.50 -13.50 23.00 -13.50 2y 47.84 1.07 4677 46.95 37.18 103.03 3.57 103.03 -130.00
2*3Y -2.50 0.75 -3.30 -3.93 -3.89 1150 -5.00 13.25 -5.00 10Y 60.86 2.22 58.64 59.22 54.66 98.82 8.95 98.82 -47.20
2*4Y -3.50 1.00 -4.50 -5.60 -5.46 18.50 -7.75 23.50 -7.75
2*5Y -4.00 1.25 -5.35 -6.73 -6.53 23.25 -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 -1.00 0.25 -1.20 -1.68 -1.57 7.50 -3.00 11.25 -3.00 IRS 2*10Y | 0.50 1.50 -1.00 -1.25 -2.25 36.00 -9.50 62.75 -9.50
3*5Y -1.50 0.50 -2.05 -2.80 -2.64 1250 -5.25 22.00 -5.25 KTB 2*10Y| 1150 0.80 10.70 10.80 9.70 63.50 430 82.90 430
4*5Y -0.50 0.25 -0.85 -1.13 -1.07 5.25 -2.25 10.75 -2.25 UST 2*10Y| 2452 1.95 22.57 23.07 27.18 6377 -23.40 177.00 -23.40
5*7Y 0.25 0.00 0.15 -0.20 -0.44 6.25 -1.75 14.75 -1.75
5410Y | 450 025 420 325 265 14.00 050 3075 050
7*10Y 425 0.25 4.05 345 3.09 8.00 175 16.75 175 IRS 6Y 67.25
10*12Y 2.00 0.00 2.00 2.00 233 450 2.00 7.00 -0.25 06M oD
10*15Y 1.50 0.00 1.50 1.43 231 6.75 1.25 1250 -0.75 09M  |46.25 /4575 Tenor
10*20Y -1.50 0.00 -1.55 -1.64 -0.36 10.25 -2.00 24.25 -11.00 01y |41.25
15Y [365/36.25
02y [3175 3V 125
Tenor Lv. HH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y [2875/29 15%3Y -75
1Y 1349 -0.80 1372 1.463 1.580 1.935 1.349 1.935 1.237 04y
1.5Y 1356 -1.00 1382 1.469 1.580 2113 1356 2113 1232 05Y
2y 1357 0.20 1.374 1.455 1573 2217 1355 2.230 1.225 07Y SPRD
3y 1337 0.50 1348 1418 1.541 2.308 1327 2315 1.200 10y |32.25
4y 1.384 0.50 1396 1.468 1.592 2,502 1376 2.502 1232 12Y
5Y 1382 1.00 1392 1.458 1578 2592 1372 2.602 1217 15Y
7Y 1453 1.00 1463 1.530 1.655 2711 1443 2728 1.270 20Y
10Y 1472 1.00 1.484 1.546 1.677 2815 1462 2815 1355
20Y 1.480 0.70 1.499 1.569 1711 2.790 1473 2817 1430 @
™ el Lv. | A jn |
91d CD 1.59 0.00 KTB 110.73 -0.02 110.76 110.79 110.73 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 147 -1.00 | kB | 13256 -0.11 132.72 132.82 132.56 Hesg 10 27 83 118 93 151 79 9
2 9 | 43,543 g | 4388 39,155 47,110 30,000 57,488 21,225 25,345
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 6.35 -0.45 7.78 733 572 1045 -9.65 1045 -17.75 IO 22|, 0| Y TS EXY} 28 7| MAE B O M2 Oj =7} SN 22| AL,
1.5Y 0.90 0.25 155 0.55 -0.11 3.70 -12.55 3.70 -19.10
2Y -3.70 -0.70 -2.60 -3.49 -4.13 -0.25 -15.20 -0.25 -25.15 IRS, 3Y O|AF TLZHO| A 22| AL} HE AE|ZY.
N W 5 o | s | ae o oo | woms ouge B FHoR om, 2572 B B2z HrlY 28
5Y -10.20 -0.25 -9.75 -1047 -11.16 -3.20 -27.25 455 -27.25
7v -17.05 -0.25 1674 17.87 1922 7.85 -35.15 470 -37.65 CRs, @ 712t 22| 32t
10Y -14.70 0.00 -14.71 -16.01 -1837 -7.50 -37.50 -7.50 -38.70
20Y -17.00 0.30 -17.82 -20.01 -22.10 175 -29.60 175 -48.50




