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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 14550 1.00 14625 1.4650 14481 1.9125 1.3750 1.9125 1.2875 -70,25 -1.25 1y erzoo 0.00 1.4550 0.3900 1%2Y -1750 -0.50
oM 1.3775 1.25 1.3910 1.4056 1.3853 1.9125 1.2925 1.9125 1.2500 -74.00 -1.75 1.5Y 0.5100 -0.50 1.3950 1.0400 2*3Y -7.00 0.00
1y 1.3225 1.25 1.3420 1.3636 1.3376 1.9200 1.2225 1.9200 1.2200 -75.00 -2.00 2y 0.4450 -0.50 1.3750 1.0900 2*5Y -13.50 0.00
1.5V 1.2500 1.25 1.2775 1.3104 1.2741 1.9900 1.1350 2.0250 1.1350 -78.50 -2.50 3y 0.3750 -0.50 1.4100 0.0450 3*4Y -3.50 0.00
2Y 1.1950 1.50 1.2315 1.2629 1.2212 20775 1.0700 21150 1.0700 -80.50 -2.50 4y 0.3400 -0.50 1.4600 0.0350 3*5Y -6.50 0.00
3y 1.1600 2.00 1.2005 1.2333 1.1834 21825 1.0150 22225 1.0150 -82.25 -2.50 5Y 0.3100 -0.50 1.5300 0.0150 4*5Y -3.00 0.00
4y 1.1450 2.00 1.1900 1.2201 1.1668 22575 0.9875 2.2950 0.9875 -75.00 -2.50 7Y 0.3700 -0.50 1.5750 0.0750 5*7Y 6.00 0.00
5Y 1.1325 2.00 1.1805 1.2083 1.1558 2.3000 0.9775 2.3400 0.9775 -61.00 -2.50 10Y 0.5350 -0.50 1.7800 0.2550 5*10Y 22.50 0.00
7Y 1.1200 2.00 1.1720 1.2005 1.1509 23575 0.9725 2.3950 0.9725
10Y 1.1450 2.00 1.1980 1.2270 1.1783 2.4350 0.9925 2.4850 0.9925 u.S. TREASURY (= AAY 7|F FH|)
12Y 1.1575 2.00 1.2120 1.2419 1.1963 2.4750 1.0125 25225 1.0125 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 1.1475 2.00 1.2020 1.2320 1.1842 24975 0.9925 2.5400 0.9925 2y 1.4597 0.0681 1.3916 1.3841 1.4840 29773 1.3841 29773 0.5400
20Y 1.0700 2.00 1.1245 1.1551 1.1200 25225 0.9125 2.5600 0.9125 10Y 1.5632 0.0359 1.5273 1.5359 1.5984 3.2382 14607 3.2382 1.3600
6*9M -7.75 0.25 -7.15 -5.94 -6.28 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M -5.50 0.00 -4.90 -4.20 -4.77 7.75 -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 -12.75 0.25 -11.05 -10.08 -11.64 20.25 -15.50 23.00 -15.50 2y 20.57 441 16.16 7.91 17.90 103.03 7.91 103.03 -117.20
2*3Y -3.50 0.50 -3.10 -2.96 -3.78 10.75 -5.50 13.25 -5.50 10Y 16.82 1.29 15.53 3.89 10.14 98.82 3.89 98.82 -29.70
2*4Y -5.00 0.50 -4.15 -4.28 -5.44 18.00 -8.25 23.50 -8.25
2*5Y -6.25 050 -5.10 -5.46 -6.54 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 0.00 -1.05 -131 -1.66 7.50 -3.25 11.25 -3.25 IRS 2*10Y | -5.00 0.50 -5.50 -2.00 -2.00 35.75 -9.50 62.75 -9.50
3*5Y -2.75 0.00 -2.00 -2.50 -2.76 12.50 -5.25 22.00 -5.25 KTB 2*10Y| 1410 -0.10 14.20 19.20 19.20 63.50 410 79.50 410
4*5Y -1.25 0.00 -0.95 -1.19 -1.10 5.25 -2.25 10.75 -2.25 UST 2*10Y| 1035 -3.22 13.57 15.18 11.44 54.43 -23.40 177.00 -23.40
5*7Y -1.25 0.00 -0.85 -0.78 -0.49 6.25 -1.75 14.75 -1.75
5410v | 125 0.0 175 188 225 14.00 050 3025 050
7*10Y 2.50 0.00 2.60 2.65 2.74 7.75 175 15.50 175 IRS
10*12Y 1.25 0.00 1.40 149 1.80 4.00 1.25 6.75 -0.25 06M oDD
10*15Y 0.25 0.00 0.40 0.50 0.59 6.75 -0.25 11.75 -0.75 09M Tenor
10%20Y -7.50 0.00 -7.35 -7.19 -5.84 10.25 -8.00 20.75 -11.00 o1y
1.5Y
o2y 25y -07
Tenor Lv. | 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03y [1575
1y 1278 0.90 1.302 1312 1.270 1.918 1136 1.935 1.136 04y
1.5Y 1271 1.60 1.302 1.340 1.280 2.049 1122 2113 1122 05y  [332
2y 1.254 2.40 1.288 1323 1.268 2.162 1.089 2.230 1.089 07Y SPRD
3y 1237 3.00 1271 1.294 1.230 2.265 0.092 2315 0.092 10Y
4y 1301 3.40 1.345 1377 1.304 2448 1.127 2.502 1.127 12Y
5Y 1282 3.50 1327 1357 1.297 2,552 1122 2.602 1122 15Y
7Y 1370 2.80 1.420 1.429 1353 2.684 1.163 2.728 1.163 20Y
10Y 1.395 2.30 1451 1.447 1.368 2797 1.170 2.815 1.170
20Y 1389 2.20 1436 1.405 1350 2787 1.146 2792 1.146 @
Lv. HUH| F}E% Lv. HUH| Al jnl x
91d CD 1.55 0.00 KTB 110.02 -0.07 111.08 111.12 111.00 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 149 -2.00 | LkTB | 13354 -0.21 13375 | 133.92 | 13340 Hepsg 79 A 25 104 0 108 77 48 84
2 o | 22,665 o2l | -11,005 33,670 0,000 45,475 30,135 19,830 23,167
(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 445 0.35 3.98 5.16 6.72 12.25 -9.65 12.25 -17.75 Zaxf 22, 40|7H7] BA0 22| Al
1.5Y -2.10 -0.35 -2.45 -2.95 -0.62 4.05 -10.60 4.05 -19.10 A 22| 51 f=g B2
2y -5.90 -0.90 -5.67 -6.03 -4.64 -0.25 -12.75 -0.25 -25.15
3y -7.70 -1.00 -7.05 -6.05 -4.69 92.30 -12.20 92.30 -19.50 - N
4y -15.60 -140 -15.46 -15.66 -13.70 -4.50 -2095 -1.45 -30.35 IERFS7|;—1LTLXEP12 'Al“o%;ﬁ[ﬁlii;ia' g5
5Y -14.95 -1.50 -14.63 -14.90 -14.08 -3.20 -26.75 -2.25 -27.25 = °w=
7Y -25.00 -0.80 -2478 -22.83 -20.24 -7.85 -34.75 -7.50 -37.65
10Y -25.00 -0.30 -25.32 -22.01 -18.95 -7.50 -36.70 -7.50 -38.70 CRS, & T2t M S2| shath
20Y -31.90 -0.20 -31.17 -25.01 -23.05 1.75 -31.90 1.75 -48.50




