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R
Tenor Lv. Had| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min HYH Tenor HUH 1Y Max 1Y Min SPRD 7‘1°'
6M 14625 1.00 1.4690 15753 1.6903 19125 14525 19125 1.2875 —65.75 0.25 1Y 0.7250 2.50 1.4600 0.6900 1%2Y —16.00 -1.50
9M 14175 175 1.4160 15126 1.6340 19125 1.4000 19125 1.2500 -68.00 -0.25 1.5Y 0.6450 2.00 1.5100 1.0400 2*3Y -4.50 0.00
1Y 13825 2.25 13765 14659 1.5883 1.9200 1.3600 1.9200 1.2200 7175 -1.50 2y 0.5650 1.00 1.5600 1.0900 2*5Y -8.00 -1.00
1.5Y 13250 2.25 13215 14070 1.5288 2.0250 13025 2.0250 1.1900 -73.00 -1.50 3y 0.5200 1.00 1.6500 0.4800 3*4Y -1.00 -0.50
2y 1.2825 2.50 1.2745 13550 14812 2.1150 1.2575 2.1150 1.1675 -72.00 -1.75 Y 0.5100 0.50 1.7000 0.4750 3*5Y -3.50 -1.00
3Y 1.2500 2.50 1.2445 13205 14424 22225 1.2250 2.2225 1.1550 -73.75 -2.25 5Y 0.4850 0.00 1.7650 0.4550 4*5Y -2.50 -0.50
4y 1.2300 225 1.2280 13063 14262 2.2900 1.2075 2.2950 1.1575 -71.25 -2.25 7Y 0.5100 0.00 1.8800 0.4800 5*7Y 2.50 0.00
5Y 1.2225 225 1.2220 12974 14158 2.3350 1.2000 2.3400 1.1575 -59.50 -2.00 10Y 0.6600 0.00 2.0350 0.6300 5*10Y 17.50 0.00
v 1.2225 225 1.2225 12974 14118 2.3825 1.2000 2.3950 1.1675
10v | 12550 | 200 | 12595 | 13348 | 14437 | 24475 | 12350 | 24850 | 12125
12Y 12750 2.00 1.2795 13548 14664 24875 1.2550 2.5225 12150 SETe YU 1Y Max 1Y Min 3v Max | 3Y M|n
15Y 1.2700 2.00 1.2745 13490 1.4645 2.5075 1.2500 2.5400 12150 2y 1.7340 -0.1361 1.8701 1.8539 1.8618 2.9773 1.7340 29773 0.5000
20Y 12325 175 1.2405 13171 14360 2.5300 12150 2.6500 12150 10Y 1.8954 -0.1192 20146 20617 2.0661 3.2382 1.8954 3.2382 1.3600
6oM [ 450 075 -530 -6.26 563 850 -9.00 1250 [ -9.00
9*12M -3.50 0.50 -3.95 -4.68 -4.56 8.00 -7.00 10.50 -7.00 NETeT HYH| 1Y Max 1Y Min 3v Max | 3Y Min
1%2Y -10.00 0.25 -10.20 -11.09 -10.71 21.00 -13.50 23.00 -13.50 2y 40.70 -16.31 57.01 52.99 56.1 8 103.03 530 103.03 -130.00
2*3Y -3.25 0.00 -3.00 -345 -3.88 11.50 -5.00 13.25 -5.00 10Y 4834 -14.62 62.96 65.17 65.41 98.82 8.95 98.82 -47.20
2*4Y -5.25 -0.25 -4.65 -4.88 -5.50 18.50 -7.75 23.50 -7.75
2*5Y -6.00 -0.25 -5.25 -5.76 -6.55 2325 -10.00 34.00 -10.00 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min | 3Y Max | 3Y Min
3*4Y -2.00 -0.25 -1.65 -143 -1.62 7.50 -3.00 11.25 -3.00 IRS 2*10Y | -2.75 -0.50 -2.25 -1.75 -0.75 35.75 -9.50 62.75 -9.50
3*5Y -2.75 -0.25 -2.25 -231 -2.66 12.50 -5.25 22.00 -5.25 KTB 2*10Y|  8.50 0.00 8.50 8.60 11.20 63.50 430 82.90 430
4*5Y -0.75 0.00 -0.60 -0.89 -1.05 5.25 -2.25 10.75 -2.25 UST 2*10Y| 16.14 1.69 14.45 20.78 2043 58.67 -23.40 177.00 -23.40
5*7Y 0.00 0.00 0.05 0.00 -0.40 6.25 -1.75 14.75 -1.75
s40v [ 325 -025 375 374 280 1400 050 3075 050
7*10Y 3.25 -0.25 3.70 3.74 3.19 7.75 175 16.75 175 IRS 9y 23 /2225
10*12Y 2.00 0.00 2.00 2.00 227 450 2.00 7.00 -0.25 06M oDD
10*15Y 1.50 0.00 1.50 143 2.08 6.75 1.25 12.50 -0.75 09M S
10*20Y -2.25 -0.25 -1.90 -1.76 -0.77 10.25 -2.25 24.25 -11.00 01Y
1.5Y [325
02y [2725/265 1572y -45
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 715y 05
1Y 1.325 1.10 1323 1392 1.532 1.931 1314 1.935 1.237 04Y 10*15y 1.5
1.5Y 1.326 1.50 1321 1.395 1.532 2113 1311 2113 1.232 05Y 3*10y 05
2y 1.327 2.70 1314 1.389 1.523 2212 1.300 2.230 1.225 07Y SPRD [5*9y 15
3y 1.308 2.00 1.302 1.362 1492 2.308 1.287 2315 1.200 107 [255 3*8y -2.25
4y 1.345 2.00 1342 1.409 1.542 2.495 1.325 2.502 1.232 12Y
5Y 1.345 2.50 1338 1403 1.530 2.592 1.320 2.602 1217 15Y
7Y 1.399 2.50 1.395 1471 1.603 2711 1.374 2.728 1.270 20Y
10Y 1412 2.70 1408 1488 1,623 2.815 1.385 2.815 1.355
20Y 1.387 1.20 1.388 1496 1,651 2.790 1.375 2817 1375 CRS
Lv. HYH| Lv. HH| Al a X
91d €D 1.50 0.00 KTB 110.80 -0.10 110.85 110.87 110.80 TODAY KRX CCP =L T-1 T-2 T-3 T-4 T-5 T-6
[ cAlL | 151 -5.00 | wktB | 13323 -0.30 13348 | 13350 | 133.23 EEEE] 118 A 31 87 80 57 64 101 113
EREH 39,528 A | 556 38972 30,155 20,150 20,990 39,080 41,066
BO D P PRD =2 0 = 8 2IEE
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3Y Max | 3Y Min s
1Y 5.75 115 539 744 562 1045 -9.65 1045 -17.75 20 22|, FOMC 3|9 ZD}7} O ALE T OYIF& 0| QICH= siAlof Blo| A2|0f 22| A=,
1.5Y -0.10 0.75 0.01 117 -0.28 3.70 -11.65 3.70 -19.10
A Y - S -3 0 - R B 37 32 48
4y -11.50 0.25 -11.38 -10.25 -11.58 -4.50 -25.00 1.05 -30.35 CD:E‘ ot B7] 72k 327t SRS N o N
5y 1205 025 1158 71058 1138 320 2705 300 2705 Ctgk cogele 7|1E3e 222 WaietM IRSE S SCHH| Of St2fste 20| A% LIEHLEZ|ofl& HsHE.
v -17.65 -0.25 -17.23 -17.40 -19.12 -7.85 -3475 -7.15 -37.65
10Y -15.70 -0.70 -14.83 -15.36 -17.91 -7.50 -37.50 -7.50 -38.70 CRS, Et7[2t B7| 7S SHULE F2l &5,
20Y -1545 0.55 -1473 -17.86 -2149 175 -29.60 175 -48.50




