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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 1.3650 -0.75 14010 14283 14583 19125 13575 19125 1.2875 -55,25 1.75 1Y oA7750 150 1.4550 0.3900 12y -950 150
oM 13425 -0.50 13815 1.3989 14276 19125 1.2925 19125 1.2500 -58.50 1.50 1.5Y 0.7300 1.00 1.3950 1.1750 2+3Y -0.50 -150
1Y 13275 -0.25 13695 1.3856 14076 1.9200 1.2225 1.9200 1.2200 -61.75 0.50 2y 0.6800 0.00 1.3750 1.1600 2*5Y -0.50 -2.00
1.5Y 13150 -0.50 1.3600 1.3680 13836 1.9675 1.1350 2.0250 1.1350 -61.00 -1.25 3y 0.6750 -1.50 1.3800 0.0450 34y 0.00 -0.50
2y 1.2975 -0.50 13445 13494 13597 2.0175 1.0700 2.1150 1.0700 -61.00 175 4y 0.6750 -2.00 1.4000 0.0350 3*5Y 0.00 -0.50
3y 1.2850 -0.25 13380 1.3471 13570 2.0775 1.0150 2.2225 1.0150 -60.75 175 5Y 0.6750 -2.00 1.4550 0.0150 4*5Y 0.00 0.00
ay 1.2850 -0.25 13445 1.3551 13617 2.1250 0.9875 2.2950 0.9875 -56.50 -2.00 7Y 0.7150 -2.00 1.5350 0.0750 5+7Y 4.00 0.00
5Y 1.2825 -0.25 1.3450 1.3565 13630 2.1625 0.9775 2.3400 0.9775 -53.75 -2.25 10Y 0.7650 -2.00 1.7800 0.2550 5%10Y 9.00 0.00
7Y 1.2800 0.00 1.3465 1.3598 13644 2.1975 0.9725 2.3950 0.9725
10Y 13025 0.25 13715 13896 13937 2.2675 0.9925 24850 0.9925 U.S. TREASURY (33 FAY 71F A )
12Y 1.3150 0.25 1.3815 1.4028 1.4040 2.3050 1.0125 2.5225 1.0125 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.2975 0.50 13645 1.3845 13876 23150 0.9925 2.5400 0.9925 2y 1.3231 -0.0996 1.4227 1.4227 1.5178 2.9773 13231 2.9773 0.5600
20Y 1.2150 0.50 1.2845 1.2951 1.2870 2.3150 0.9125 2.5600 0.9125 10Y 1.5086 -0.0797 1.5883 1.5841 1.7336 3.2382 1.4607 3.2382 1.3600
6*9M 225 0.25 -1.95 294 -3.07 6.75 -12.50 12.50 -12.50 U.S. TREASURY - KTB CEEEEEEEEE
9*12M -150 0.25 -1.20 -1.33 -2.00 6.25 -7.00 10.50 -7.00 Tenor Lv. HH| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
1+2Y -3.00 -0.25 -2.50 -3.63 -479 13.50 -15.50 23.00 -15.50 2y 231 -9.46 11.77 9.07 10.78 103.03 231 103.03 -99.00
273Y -1.25 0.25 -0.65 -0.23 -0.27 6.50 -5.50 13.25 -5.50 10Y -5.34 -8.47 313 0.91 3.36 98.82 -9.01 98.82 -24.46
2*4Y -1.25 0.25 0.00 0.58 0.20 11.25 -8.25 2175 -8.25
2*5Y -1.50 025 0.05 071 033 14.50 -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 0.00 0.00 0.65 0.80 047 475 -3.25 9.00 -3.25 IRS 2*10Y | 050 0.75 -0.25 1.25 6.00 26.25 -9.50 46.00 -9.50
3*5Y -0.25 0.00 0.70 0.94 0.59 8.50 -5.25 16.00 -5.25 KTB 2*10Y| 26.20 1.00 25.20 24.30 29.00 42.80 4.10 68.70 4.10
4*5Y -0.25 0.00 0.05 0.14 0.13 375 225 7.25 -2.25 UST 210Y| 1855 1.99 16.56 16.14 2158 3456 -23.40 147.00 -23.40
5*7Y -0.25 0.25 0.15 033 0.15 475 175 10.50 175
5410 | 200 050 265 331 307 1225 050 2225 050
7*10Y 2.25 0.25 2.50 2.99 2.93 7.50 175 12.75 175 IRS
10*12Y 1.25 0.00 1.00 1.31 1.03 4.00 -1.00 6.00 -1.00 06M [365 GEE
10*15Y -0.50 0.25 -0.70 -051 061 525 -3.25 9.25 -3.25 09M |345/35 Tenor
10%20Y 875 0.25 -8.70 -9.45 -10.66 6.25 -16.00 13.00 -16.00 0ly |33
1.5Y
02y [30.25 15y 15
Tenor Lv. Hyd| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 28.75 172y -3
1Y 1.264 -1.20 1303 1326 1374 1918 1.136 1.935 1136 04Y
1.5Y 1.298 -1.60 1.345 1.358 1.407 2012 1.122 2113 1122 05Y 2875
2y 1.300 -0.50 1.351 1374 1415 2.055 1.089 2.230 1.089 07y SPRD
3y 1312 1.00 1357 1375 1.365 2.085 0.092 2315 0.092 10Y
ay 1.380 0.50 1.430 1463 1.506 2.227 1.127 2.502 1.127 12Y
5Y 1.395 0.50 1457 1.485 1516 2.282 1.122 2.602 1122 15Y
7Y 1.500 0.50 1.559 1.604 1.625 2377 1.163 2728 1.163 20y
10y 1.562 0.50 1619 1.663 1.686 2445 1.170 2.815 1.170 1.5y CCS 73
20Y 1.600 1.30 1.650 1678 1.655 2430 0.705 2792 0.705 CRs  |2"3y CcCs 00
™ el Lv. | A jn |
PSEEDEW 1.42 -1.00 ﬁ% 110.76 0.69 110.72 110.79 110.69 TODAY KRX CCP Y| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 125 1.00 | ktB | 131.63 -0.06 131.59 | 131.80 | 13142 Hepsg 114 25 139 179 115 166 113 132
EEH 61,935 o< | -7.605 69,540 76,334 37,438 111,315 42,275 45,562
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 6.35 0.95 6.63 595 3.36 12.25 -9.65 12.25 -17.75 20 22|, AE IEL OOt & 22| 4B,
1.5Y 1.70 1.10 146 0.96 -2.33 4.05 -10.60 4.05 -19.10
2y -0.25 0.00 -0.69 243 557 0.25 -12.95 0.25 -25.15 RS, 5v 0|8} 22| 312 /0] S 0}z Hm AE|ZY,
3y -2.70 -1.25 -1.88 -2.83 -0.82 100.30 -1645 100.30 -19.50
ay -9.50 -0.75 -8.59 -10.79 -14.40 -4.50 -27.00 -3.20 -30.35
5Y q1.25 075 124 12,89 1533 320 2850 2.25 2850 CRs, 72 T2UM S8l 9.
7Y -22.00 -0.50 2121 2442 -26.06 -7.85 -38.35 -7.50 -38.35
10y -25.95 -0.25 2473 2735 -29.21 -7.50 -40.70 -7.50 -40.70
20Y -38.50 -0.80 -36.55 -38.26 -36.77 52.25 -48.55 52.25 -48.55




