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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 14250 -1.50 14220 1.4201 14263 1.9125 1.3575 1.9125 1.2875 -65,25 3.50 1y oA7450 1.00 1.4550 0.3900 1%2Y -9Aoo 0.50
oM 14150 -1.75 14135 1.3815 1.3710 1.9125 1.2925 1.9125 1.2500 -66.25 3.50 1.5Y 0.7100 1.00 1.3950 1.1050 2*3Y 0.00 0.00
1y 1.3975 -2.50 14015 1.3503 1.3285 1.9200 1.2225 1.9200 1.2200 -68.75 450 2y 0.6550 1.50 1.3750 1.1550 2*5Y -1.00 -0.50
1.5V 1.3725 -2.50 1.3785 1.3093 1.2714 1.9775 1.1350 2.0250 1.1350 -69.25 425 3y 0.6550 1.50 1.4100 0.0450 3*4Y -0.50 0.00
2Y 1.3425 -3.00 1.3520 12724 1.2231 2.0450 1.0700 21150 1.0700 -70.25 425 4y 0.6500 1.50 1.4600 0.0350 3*5Y -1.00 -0.50
3y 1.3475 -2.75 1.3505 1.2573 1.1919 2.1400 1.0150 22225 1.0150 -71.00 4.00 5Y 0.6450 1.00 1.5300 0.0150 4*5Y -0.50 -0.50
4y 1.3525 -2.75 1.3530 1.2549 1.1798 2.2050 0.9875 2.2950 0.9875 -64.75 4.00 7Y 0.7100 1.00 1.5750 0.0750 5*7Y 6.50 0.00
5Y 1.3550 -3.00 1.3565 1.2536 11711 2.2475 0.9775 2.3400 0.9775 -51.75 4.00 10Y 0.8750 1.00 1.7800 0.2550 5*10Y 23.00 0.00
7Y 1.3575 -3.00 1.3585 1.2520 1.1661 2.3000 0.9725 2.3950 0.9725
10Y 1.3925 -3.00 1.3945 1.2829 1.1924 23725 0.9925 2.4850 0.9925 u.S. TREASURY (= AAY 7|F FH|)
12Y 14075 -2.75 1.4080 1.2971 1.2089 24125 1.0125 25225 1.0125 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 14050 -2.75 14040 1.2893 1.1964 2.4400 0.9925 2.5400 0.9925 2y 1.5996 -0.0477 1.6473 1.6511 1.6350 29773 1.3841 29773 0.5500
20Y 1.3350 -2.75 1.3340 1.2141 1.1208 2.4700 0.9125 2.5600 0.9125 10Y 1.7769 -0.0617 1.8386 1.8466 1.7962 3.2382 14607 3.2382 1.3600
6*9M -1.00 -0.25 -0.85 -3.86 -5.53 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M -1.75 -0.75 -1.20 313 -4.25 5.75 -7.00 10.50 -7.00 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
1*2Y -5.50 -0.50 -4.95 -7.79 -10.54 17.00 -15.50 23.00 -15.50 2y 14.46 3.77 18.23 1461 20.30 103.03 7.91 103.03 -108.00
2*3Y 0.50 0.25 -0.15 -151 -3.13 10.50 -5.50 13.25 -5.50 10Y 3.39 -3.87 7.26 6.96 1112 98.82 3.39 98.82 -26.00
2*4Y 1.00 0.25 0.10 -175 -4.33 17.75 -8.25 21.75 -8.25
2*5Y 125 0.00 045 -1.88 -5.20 2275 -10.00 27.50 -10.00 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y 0.50 0.00 0.25 -0.24 -1.21 7.25 -3.25 9.50 -3.25 IRS 2*10Y 5.00 0.00 5.00 4.00 3.50 35.50 -9.50 56.50 -9.50
3*5Y 0.75 -0.25 0.60 -0.36 -2.08 12.25 -5.25 18.75 -5.25 KTB 2*10Y| 28.80 -1.30 30.10 27.20 25.30 61.30 410 74.30 410
4*5Y 0.25 -0.25 0.35 -0.13 -0.87 5.00 -2.25 9.25 -2.25 UST 2*10Y| 1773 -1.40 19.13 19.55 16.12 4377 -23.40 159.00 -23.40
5*7Y 0.25 0.00 0.20 -0.16 -0.50 5.50 -1.75 14.00 -1.75
5410Y | 375 0.0 380 293 213 1275 050 2950 050
7*10Y 3.50 0.00 3.60 3.09 2.63 7.50 175 15.50 175 IRS 6y 36.5
10*12Y 1.50 0.25 135 143 1.65 4.00 1.25 6.75 -0.25 06M oDD
10*15Y 1.25 0.25 0.95 0.64 0.40 6.75 -0.25 11.25 -0.75 09M Tenor
10%20Y -5.75 0.25 -6.05 -6.88 -7.15 10.25 -8.00 16.75 -11.00 01y  [40.25/405 /40.75
1.5Y
o2y [3475 6 02
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min o3y 35/ 3575 2*3y 0.2
1y 1.405 -0.70 1.394 1322 1271 1.918 1136 1.935 1.136 04y [36 4*12y 525
1.5V 1448 -0.80 1439 1.349 1.290 2.049 1122 2113 1122 o5y [35 5412y 525
2y 1455 -1.00 1450 1.346 1.280 2137 1.089 2.230 1.089 07Y SPRD
3y 1467 -2.00 1.465 1.347 1.250 2.225 0.092 2315 0.092 10Y
4y 1575 -2.10 1.566 1432 1337 2392 1.127 2.502 1.127 12y [425
5Y 1587 -2.30 1575 1.430 1331 2.500 1122 2.602 1122 15Y
7Y 1.699 -2.20 1.682 1531 1.399 2.639 1.163 2.728 1.163 20Y
10Y 1743 -2.30 1722 1.566 1419 2.730 1.170 2.815 1.170 2%3y CCS -0.5
20Y 1725 -3.30 1719 1.559 1.400 2716 1.146 2792 1.146 @
Lv. HUH| F}E% Lv. HUH| Al jnl x
91d CD 144 0.00 KTB 110.13 0.06 110.06 110.20 110.00 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 126 1.00 | kB | 12961 0.26 129.29 | 12991 | 12921 Hepsg 81 71 -41 122 142 128 160 157 118
2 o | 23,695 o8l | -14170 37,865 59,940 36,496 71,225 42,535 39,425
(1-2Y £¢, 3-10Y 20,258 A|Z7tEH I}
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y -0.75 -1.80 0.73 2.80 578 12.25 -9.65 12.25 -17.75 20K 22|, 0| FOMC 7|=22| 2™ ¢51 22| 3}2.
1.5Y -7.55 -1.70 -6.07 -3.96 -1.87 4.05 -10.60 4.05 -19.10 =2 33| #Ho| K7} ATt 22|H ZA.
2y -11.25 -2.00 -9.82 -7.32 -5.69 -0.25 -12.75 -0.25 -25.15
3y -11.95 -0.75 -11.47 -8.97 -5.83 9230 -12.25 9230 -19.50 RS, H 27t 2] B2,
4y -22.25 -0.65 -21.32 -17.67 -15.72 -4.50 -22.25 -1.45 -30.35 CDDE|E S0 Haist & S| TZHS ZACE o9 OHJt A4 LIoX(Bt H|E BEe Sl
5Y -23.20 -0.70 -21.83 -17.61 -15.98 -3.20 -26.50 -2.25 -27.25 SIS oA Heet 2 HYTUS 622 9 == T
7Y -34.15 -0.80 -3233 -27.87 -23.26 -7.85 -34.75 -7.50 -37.65
10Y -35.05 -0.70 -3271 -28.27 -22.65 -7.50 -36.55 -7.50 -38.70 CRS, g2l & &< 0t
20Y -39.00 0.55 -38.48 -34.48 -27.92 1.75 -39.55 1.75 -48.50




