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Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min Hdy| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 14675 0.00 1.4650 14656 14545 19125 1.3575 19125 1.2875 -61,25 1.00 1Y oA7950 1.00 14550 0.3900 1%2Y -9Aoo 2.50
oM 14300 0.00 14275 14301 14232 19125 1.2925 19125 1.2500 -62.75 3.25 1.5Y 0.7400 2.50 13950 1.1850 2*3Y 1.00 1.00
1Y 14075 0.00 14050 14054 1.3984 1.9200 1.2225 1.9200 1.2200 -62.50 4.50 2y 0.7050 3.50 13750 1.1800 2*5Y 450 3.50
1.5Y 1.3675 -0.75 1.3705 13778 1.3686 1.9675 1.1350 2.0250 1.1350 -60.75 5.50 3y 0.7150 450 1.3850 0.0450 3*aY 0.50 1.00
2y 1.3300 -1.00 1.3355 1.3493 1.3398 20175 1.0700 2.1150 1.0700 -61.25 6.50 4y 0.7200 5.50 1.4200 0.0350 3*5Y 3.50 2.50
3y 1.3225 -1.00 1.3285 1.3461 13338 2.0775 1.0150 2.2225 1.0150 -58.50 8.00 5Y 0.7500 7.00 1.4800 0.0150 4*5Y 3.00 1.50
4y 13325 -1.00 1.3390 13518 1.3353 2.1250 0.9875 2.2950 0.9875 -49.25 8.25 7v 0.8500 7.00 1.5350 0.0750 5*7Y 10.00 0.00
5Y 1.3350 -1.00 1.3410 1.3530 1.3360 2.1625 0.9775 2.3400 0.9775 -43.75 8.25 10Y 0.9450 7.00 1.7800 0.2550 5*10Y 19.50 0.00
7v 1.3425 -1.25 1.3490 1.3548 1.3361 2.1975 0.9725 2.3950 0.9725
10Y 1.3825 -1.25 1.3860 1.3861 1.3656 2.2675 0.9925 2.4850 0.9925 U.S. TREASURY (3t2 Y 7|= MYH|)
12Y 1.4000 -1.25 1.4040 1.3984 1.3763 2.3050 1.0125 2.5225 1.0125 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.3825 -1.25 1.3870 1.3804 1.3638 2.3150 0.9925 2.5400 0.9925 2y 1.5653 -0.0120 1.5773 1.6330 1.6290 29773 1.3841 29773 0.5500
20Y 1.2925 -0.25 1.2875 12774 1.2685 2.3150 0.9125 2.5600 0.9125 10Y 1.8833 0.0053 1.8780 1.8954 1.9024 3.2382 14607 3.2382 1.3600
6*9M -3.75 0.00 -3.75 -3.55 -3.13 6.75 -9.00 12.50 -9.00 U.S. TREASURY - KTB (B FHY 7|1F MY
9*12M -2.25 0.00 -2.25 -2.48 -2.48 475 -7.00 10.50 -7.00 Tenor Lv. Y| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -7.75 -1.00 -6.95 -5.61 -5.87 13.50 -15.50 23.00 -15.50 2y 20.83 03 2053 25.10 24.20 103.03 7.02 103.03 -104.00
2*3Y -0.75 0.00 -0.70 -0.31 -0.60 6.75 -5.50 13.25 -5.50 10Y 21.13 153 19.60 25.64 27.04 98.82 -5.81 98.82 -24.46
2*4Y 0.25 0.00 0.35 0.25 -0.45 12.00 -8.25 21.75 -8.25
2*5Y 0.50 0.00 055 038 -0.37 16.50 -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 1.00 0.00 1.05 0.56 0.15 5.25 -3.25 9.00 -3.25 IRS 2*10Y 5.25 -0.25 5.50 450 450 28.75 -9.50 46.00 -9.50
3*5Y 1.25 0.00 1.25 0.69 0.23 9.75 -5.25 16.00 -5.25 KTB 2*10Y| 31.50 0.50 31.00 25.70 24.50 55.50 410 68.70 410
4*5Y 0.25 0.00 0.20 0.13 0.08 450 -2.25 725 -2.25 UST 2*10Y| 31.80 1.73 30.07 2624 27.34 34.56 -23.40 147.00 -23.40
5*7Y 0.75 -0.25 0.80 0.17 0.00 5.25 -1.75 11.75 -1.75
5410V | 475 -0.25 450 331 295 12.25 050 2475 050
7*10Y 4.00 0.00 3.70 3.14 2.95 7.50 1.75 13.25 1.75 IRS
10*12Y 1.75 0.00 1.80 1.23 1.07 4.00 -1.00 6.75 -1.00 06M oDD
10*15Y 0.00 0.00 0.10 -0.57 -0.18 6.00 -3.25 9.75 -3.25 09M i
10*20Y -9.00 1.00 -9.85 -10.88 -9.71 7.25 -16.00 13.00 -16.00 01y
1.5Y
02y 153y -45
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y
1Y 1.366 -0.80 1.380 1.378 1377 1918 1.136 1.935 1.136 04Y
1.5Y 1.365 -0.90 1.385 1.400 1411 2012 1.122 2113 1.122 05Y
2y 1.357 -1.50 1.379 1.399 1415 2.055 1.089 2.230 1.089 07y SPRD
3y 0.355 -101.10 1.166 1.239 1.366 2.085 0.092 2315 0.092 10Y
4y 1.465 -1.10 1.469 1.480 1.507 2.227 1.127 2.502 1.127 12Y
5Y 1470 -1.50 1.469 1.480 1.511 2317 1.122 2.602 1.122 15Y
7v 1.608 -1.30 1.599 1.590 1613 2.450 1.163 2.728 1.163 20Y
10Y 1.672 -1.00 1.653 1.650 1.666 2.555 1.170 2.815 1.170
20Y 1.702 0.50 1.664 1.628 1.626 2.530 0.705 2792 0.705 BRS
™ el Lv. | A jn |
91d CD 1.53 0.00 KTB 110.54 0.04 110.52 110.58 110.51 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 132 0.00 | kB | 13028 0.13 130.19 130.35 129.97 Hepeig 194 -23 42 42 65 30 71 104
EREN 4314 93 | -8811 13,125 9,350 29,775 9,906 38,380 34,462
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 415 0.80 2.50 2.70 2.11 12.25 -9.65 12.25 -17.75 IR 22|, TS T2 22| SFABIN HE AE|ZY,
1.5Y 0.25 0.15 -1.41 -2.24 -4.25 4.05 -10.60 4.05 -19.10 LY &7k SA 2K 23 72 S o ™ol or 2 ot ez =y Al Zap7F OCHK| LIEFLEX] &8
2y -2.70 0.50 -4.35 -4.96 -7.50 -0.25 -12.95 -0.25 -25.15
3Y 96.75 100.10 16.21 10.74 -3.26 100.30 -16.45 100.30 -19.50 A Sal AlEF e Eale L
4y -13.25 010 -13.00 -12.87 -17.18 -4.50 -27.00 -145 -3035 ;;H;F ;lfﬂll‘; i%:oiglf;lﬂ; ;:; ::HOT:EOV
5Y -13.50 0.50 -12.78 -12.69 -17.49 -3.20 -28.50 -2.25 -28.50 TEE = seEE sHols 2.
7v -26.55 0.05 -24.98 -23.53 -27.74 -7.85 -38.35 -7.50 -38.35
10Y -28.95 -0.25 -26.74 -26.34 -30.04 -7.50 -40.70 -7.50 -40.70 CRS, ® 717+ 32| &5, 72 EHEY.
20Y -40.95 -0.75 -37.67 -35.04 -35.78 52.25 -48.45 52.25 -48.50 AN Yol Ho7tBM 2 &3t 8ol 32 58.




