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Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 14650 -1.00 14645 14729 14550 19125 1.3575 19125 1.2875 -60,75 0.50 1Y oA7950 -0.50 14550 0.3900 1%2Y -17Aoo -0.50
oM 14300 -1.00 14310 14436 14178 19125 1.2925 19125 1.2500 -67.75 0.25 1.5Y 0.7000 -1.00 1.3950 1.1850 2*3Y -1.50 0.50
1v 1.4025 -1.00 14035 14194 1.3884 1.9200 1.2225 1.9200 1.2200 -72.50 0.75 2y 0.6250 -1.00 1.3750 1.1850 2*5Y -6.00 0.50
1.5Y 13775 -1.25 1.3780 1.3924 1.3522 1.9675 1.1350 2.0250 1.1350 -7375 1.25 3y 0.6100 -0.50 14100 0.0450 3*4Y -2.50 0.00
2y 1.3500 -1.75 1.3525 1.3664 13195 20175 1.0700 2.1150 1.0700 -76.25 1.25 4y 0.5850 -0.50 1.4600 0.0350 3*5Y -450 0.00
3y 1.3475 -1.75 1.3490 1.3621 1.3077 2.0775 1.0150 2.2225 1.0150 -78.00 1.25 5Y 0.5650 -0.50 1.5300 0.0150 4*5Y -2.00 0.00
ay 1.3475 -1.75 1.3485 13611 1.3044 2.1250 0.9875 2.2950 0.9875 -68.25 1.25 7v 0.6600 -0.50 15750 0.0750 5*7Y 9.50 0.00
5Y 1.3450 -1.75 1.3465 1.3599 1.3019 2.1625 0.9775 2.3400 0.9775 -60.75 1.25 10Y 0.7600 -0.50 1.7800 0.2550 5*10Y 19.50 0.00
7v 1.3425 -1.75 1.3445 13576 1.2993 2.2050 0.9725 2.3950 0.9725
10Y 1.3675 -1.75 1.3700 1.3821 1.3269 2.2675 0.9925 2.4850 0.9925 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.3750 -1.75 1.3740 1.3833 1.3373 2.3050 1.0125 2.5225 1.0125 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.3550 -1.75 1.3540 1.3666 1.3268 2.3250 0.9925 2.5400 0.9925 2y 1.6212 -0.0119 1.6331 1.5883 1.5722 29773 1.3841 29773 0.5500
20Y 1.2425 -1.25 1.2345 1.2494 1.2357 2.3400 0.9125 2.5600 0.9125 10Y 1.8208 -0.0199 1.8407 1.8120 17766 3.2382 14607 3.2382 1.3600
6*9M -3.50 0.00 -3.35 -2.93 -3.71 6.75 -9.00 12.50 -9.00 U.S. TREASURY - KTB (32 ¥ 7|1F H
9*12M -2.75 0.00 -2.75 243 -2.95 5.00 -7.00 10.50 -7.00 Tenor Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
1*2Y -5.25 -0.75 -5.10 -5.30 -6.88 14.00 -15.50 23.00 -15.50 2y 22.62 0.51 22.11 18.13 17.72 103.03 7.02 103.03 -104.00
2*3Y -0.25 0.00 -0.35 042 -1.19 7.00 -5.50 13.25 -5.50 10Y 16.38 0.81 15.57 15.70 12.46 98.82 -5.81 98.82 -24.46
2*4Y -0.25 0.00 -0.40 -0.52 -1.52 13.00 -8.25 21.75 -8.25
2*5Y -0.50 0.00 -0.60 -0.65 -1.77 18.00 -10.00 27.25 -10.00 | SPRD T2 HH| T-1 T-2 T-3 1Y Max | 1Y Min | 3Y Max | 3Y Min
3*4Y 0.00 0.00 -0.05 -0.10 -0.33 6.00 -3.25 9.25 -3.25 IRS 2*10Y 1.75 0.00 175 1.00 1.00 29.00 -9.50 52.75 -9.50
3*5Y -0.25 0.00 -0.25 -0.22 -0.58 11.00 -5.25 18.00 -5.25 KTB 2*10Y| 2620 -1.10 27.30 24.80 25.70 55.50 410 68.70 410
4*5Y -0.25 0.00 -0.20 -0.12 -0.25 5.00 -2.25 9.00 -2.25 UST 2*10Y| 1996 -0.80 20.76 2237 20.44 34.56 -23.40 151.00 -23.40
5*7Y -0.25 0.00 -0.20 -0.22 -0.26 5.25 -1.75 1250 -1.75
5410V | 225 0.0 235 223 250 1225 050 2675 050
7*10Y 2.50 0.00 2.55 245 2.77 7.50 175 14.25 175 IRS
10*12Y 0.75 0.00 0.40 0.11 1.03 4.00 -1.00 6.75 -1.00 06M oD
10*15Y -1.25 0.00 -1.60 -1.55 -0.02 6.50 -3.25 10.25 -3.25 09M Tenor
10*20Y -12.50 0.50 -13.55 -13.28 -9.13 8.00 -16.00 13.50 -16.00 01y
1.5Y
02y [3675/37/375
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max | 1YMin | 3YMax | 3Y Min 03y [37
1Y 1374 -0.40 1376 1.410 1.364 1918 1.136 1.935 1.136 04y
1.5Y 1.407 -0.10 1.405 1.446 1.400 2012 1.122 2.113 1122 05Y  [36.75/37
2y 1.395 -1.70 1.409 1.454 1401 2.062 1.089 2.230 1.089 07Y SPRD
3y 1.405 -2.50 1422 1.459 1.400 2127 0.092 2315 0.092 10Y [39.5/40
4y 1476 -2.90 1.496 1.541 1.487 2.244 1.127 2.502 1.127 12Y
5Y 1.480 -3.50 1.501 1.548 1.488 2370 1.122 2,602 1122 15Y
7Y 1572 -3.10 1.593 1.640 1.580 2492 1.163 2728 1.163 20Y
10Y 1.657 -2.80 1.677 1711 1.625 2,585 1.170 2815 1.170
20Y 1.606 -2.40 1.636 1.620 1.582 2.565 0.705 2792 0.705 @
™ el Lv. | A jn |
91d CD 1.53 0.00 KTB 110.42 0.10 110.27 110.42 110.27 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 125 1.00 | LkTB | 130.65 0.30 130.01 130.65 | 130.01 Hepsg 354 -44 79 54 134 127 93 73
2 o 6810 A& | -26240 33,050 20,883 33318 39,109 22,788 22,005
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 2.85 -0.60 2.71 0.99 2.40 12.25 -9.65 12.25 -17.75 IO 22|, MO AYME 2042 Sof Fetnt K 22| o2t
1.5Y -2.95 -1.15 -2.68 -5.40 -4.80 4.05 -10.60 4.05 -19.10
ST RN o | e | o | s e [ wra | s s, 2 2l s o=
4y -12.85 1.15 -14.71 -17.95 -18.29 -4.50 -27.00 -1.45 -30.35 FHHE0] ASH SRANY AR HHE A2l §RE 2.
5Y -13.50 175 -15.49 -18.77 -18.60 -3.20 -28.50 -2.25 -28.50
7v 22,95 135 2489 2827 -28.06 7.85 -38.35 750 -3835 CRs, @ 712t N2A 2| o=t op2
10Y -28.95 1.05 -30.72 -32.93 -29.80 -7.50 -40.70 -7.50 -40.70
20Y -36.35 1.15 -40.17 -37.08 -34.65 52.25 -48.45 52.25 -48.50




