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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 14500 -0.75 14580 14264 14952 1.9125 1.3750 1.9125 1.2875 -70,25 -0.25 1y 0A6550 -2.50 1.4550 0.3900 1%2Y -2&00 0.00
oM 1.3975 -1.25 14100 1.3675 14319 1.9125 1.2925 1.9125 1.2500 -81.50 0.50 1.5Y 0.5050 -2.50 1.3950 1.0400 2*3Y -9.00 0.00
1y 1.3575 -2.25 1.3765 1.3249 1.3825 1.9200 1.2225 1.9200 1.2200 -90.50 0.50 2Y 0.3750 -2.50 1.3750 1.0900 2*5Y -13.50 0.00
1.5V 1.3200 -3.00 1.3405 1.2639 13178 2.0250 1.1350 2.0250 1.1350 -97.00 0.75 3y 0.2850 -2.50 14100 0.0450 3*4Y -2.50 0.00
2Y 1.2800 -3.00 1.2955 1.2099 1.2631 21150 1.0700 21150 1.0700 -98.00 1.25 4y 0.2600 -2.50 1.4600 0.0350 3*5Y -450 0.00
3y 1.2550 -3.25 1.2690 11711 1.2228 22225 1.0150 22225 1.0150 -99.25 1.25 5Y 0.2400 -2.50 1.5300 0.0150 4*5Y -2.00 0.00
4y 1.2400 -3.75 1.2560 1.1549 1.2049 2.2900 0.9875 2.2950 0.9875 -90.50 1.50 7Y 0.3250 -2.50 1.5750 0.0750 5*7Y 8.50 0.00
5Y 1.2325 -3.75 1.2465 1.1416 1.1938 23350 0.9775 2.3400 0.9775 -75.75 2.00 10Y 0.5000 -2.50 1.7900 0.2550 5*10Y 26.00 0.00
7Y 1.2300 -4.00 1.2440 1.1351 1.1903 23825 0.9725 2.3950 0.9725
10Y 1.2575 -450 1.2740 1.1603 1.2193 2.4475 0.9925 2.4850 0.9925 u.S. TREASURY (= AAY 7|F FH|)
12Y 1.2725 -450 1.2890 1.1786 1.2384 24875 1.0125 25225 1.0125 Tenor HUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 1.2650 -4.25 1.2780 1.1628 1.2270 25075 0.9925 2.5400 0.9925 2y 1.7580 0.0410 1.7170 1.7655 1.7979 29773 14319 29773 0.5400
20Y 1.1875 -4.25 1.2020 1.0871 11728 2.5300 0.9125 2.5600 0.9125 10Y 17971 0.0096 1.7875 1.8468 1.8986 3.2382 14607 3.2382 1.3600
6*9M -5.25 -0.50 -4.80 -5.89 -6.33 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M -4.00 -1.00 -3.35 -4.26 -4.94 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
1*2Y -7.75 -0.75 -8.10 -11.50 -11.93 20.50 -15.50 23.00 -15.50 2y 4210 49 37.20 40.35 49.89 103.03 17.69 103.03 -117.20
2*3Y -2.50 -0.25 -2.65 -3.88 -4.03 10.75 -5.50 13.25 -5.50 10Y 34.01 446 29.55 30.68 49.66 98.82 8.95 98.82 -29.70
2*4Y -4.00 -0.75 -3.95 -5.50 -5.82 18.00 -8.25 23.50 -8.25
2*5Y -4.75 -0.75 -4.90 -6.83 -6.93 2275 -10.00 34,00 -10.00 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y -1.50 -0.50 -1.30 -163 -1.79 7.50 -3.25 11.25 -3.25 IRS 2*10Y | -2.25 -1.50 -0.75 175 -4.75 35.75 -9.50 62.75 -9.50
3*5Y -2.25 -0.50 -2.25 -2.95 -2.90 12.50 -5.25 22.00 -5.25 KTB 2*10Y| 12.00 -2.70 14.70 17.80 1030 63.50 410 82.90 410
4*5Y -0.75 0.00 -0.95 -133 111 5.25 -2.25 10.75 -2.25 UST 2*10Y| 391 -3.14 7.05 813 10.07 54.43 -23.40 177.00 -23.40
5*7Y -0.25 -0.25 -0.25 -0.65 -0.35 6.25 -1.75 14.75 -1.75
5410V | 250 -0.75 275 186 2554 14.00 050 3025 050
7*10Y 2.75 -0.50 3.00 2,51 2.89 7.75 175 15.75 175 IRS 11y 29.25
10*12Y 1.50 0.00 1.50 1.84 1.92 450 1.50 6.75 -0.25 06M |45 DD
10*15Y 0.75 0.25 0.40 0.25 0.77 6.75 -0.25 12.00 -0.75 09M Tenor
10%20Y -7.00 0.25 -7.20 731 -4.65 10.25 -8.00 24.00 -11.00 01y [36/36.5/3625
15Y [34/32/33.25
02y [30/3025 &912m 15
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y |265/285/28 1572y -04
1y 1310 0.20 1300 1.233 1308 1.918 1136 1.935 1.136 04y 1*15y -03
1.5V 1360 0.00 1.345 1.260 1314 2113 1122 2113 1122 05y  [255
2y 1337 -0.80 1328 1.253 1301 2212 1.089 2.230 1.089 07Y SPRD
3y 1306 -0.90 1.299 1.227 1.261 2.308 0.092 2315 0.092 10Y
4y 1401 -2.00 1.394 1.292 1328 2486 1.127 2.502 1.127 12Y
5Y 1380 -2.20 1373 1.285 1322 2592 1122 2.602 1122 15Y
7Y 1.445 -2.80 1.440 1.329 1378 2711 1.163 2.728 1.163 20Y
10Y 1457 -3.50 1.459 1.343 1392 2.815 1.170 2.815 1.170 3%y CCS -25
20Y 1.406 -3.00 1381 1312 1385 2.790 1.146 2792 1.146 @
Lv. HUH| F}E% Lv. HUH| Al jnl x
91d CD 1.54 0.00 KTB 110.76 0.07 110.72 110.77 110.65 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 150 -2.00 | LkTB | 13286 0.40 13264 | 132.86 | 13239 Hepsg 160 A 42 118 133 0 0 101 79
2 o | 72,640 gl | 37371 35,269 36,640 0,000 0,000 43,350 18,538
(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 475 -245 7.61 9.19 748 12.25 -9.65 12.25 -17.75 SR 22|, Aol 2EQY J|KF ZHEES|QF FOMC Z 1t 2HE 7|chofl 22| slat
1.5Y -4.00 -3.00 -0.41 0.40 0.41 4.05 -10.60 4.05 -19.10
S N o o | o | e um [ wa |ow S 3 72 QHANG BAN BA S
4y -16.10 -175 -13.80 -13.73 -12.32 -4.50 -21.70 -145 -30.35 D717E BHoR 7IESE| Aot HBY 20 C
5Y -14.75 -1.55 -12.67 -14.30 -12.82 -3.20 -27.25 -2.25 -27.25
7Y -21.50 -1.20 -19.62 -19.43 -18.79 -7.85 -34.75 -7.50 -37.65 CRS, ™ 712t 12A Fg| 52}
10Y -19.95 -1.00 -18.46 -18.28 -17.25 -7.50 -37.50 -7.50 -38.70
20Y -21.85 -1.25 -17.90 -2247 -21.19 1.75 -28.85 1.75 -48.50




