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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 *1°'HI
6M 1.2800 -2.00 13045 1.3381 1.4090 19125 1.2800 19125 1.2800 -80,00 575 1Y 03850 -7.00 1.4550 0.3850 12y -7Aoo 1.50
oM 1.2225 125 1.2525 13033 13756 19125 1.2225 19125 1.2225 -77.25 -5.75 1.5Y 0.3650 -6.00 1.3950 1.1000 2*3Y 250 0.50
1Y 1.1850 125 1.2155 1.2764 13542 1.9200 1.1850 1.9200 1.1850 -77.00 -6.00 2y 0.3150 -5.50 1.3750 1.1000 2*5Y 250 1.50
1.5Y 1.1375 -0.25 1.1690 1.2494 13300 1.9675 1.1350 2.0250 1.1350 -75.75 -5.50 3y 0.2900 -5.00 1.3800 0.0450 34y 0.50 1.50
2y 1.0850 0.50 1.1230 1.2203 13045 2.0175 1.0700 2.1150 1.0700 -74.00 -5.00 4y 0.2950 3,50 1.4000 0.0350 3*5Y 0.00 1.00
3y 1.0475 0.50 1.0910 1.2080 1.2982 2.0775 1.0150 2.2225 1.0150 ~-73.50 -6.75 5Y 0.2900 -4.00 1.4550 0.0150 4*5Y -0.50 -0.50
ay 1.0350 1.50 1.0780 1.2076 13028 2.1250 0.9875 2.2950 0.9875 -66.00 -6.75 7Y 0.3550 350 1.5350 0.0750 5+7Y 6.50 0.50
5Y 1.0250 2.75 1.0660 1.2060 13031 2.1625 0.9775 2.3400 0.9775 -65.50 -7.00 10Y 0.3850 3,50 1.7800 0.2550 5*10Y 9.50 0.50
7Y 1.0150 3.25 1.0585 1.2066 13050 2.1975 0.9725 2.3950 0.9725
10Y 1.0400 3.50 1.0850 1.2380 13360 2.2675 0.9925 24850 0.9925 U.S. TREASURY (33 FAY 71F A )
12Y 1.0500 3.50 1.0965 1.2506 1.3493 2.3050 1.0125 2.5225 1.0125 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.0300 3.50 1.0765 1.2338 13317 23150 0.9925 2.5400 0.9925 2y 0.9108 -0.0161 0.9269 1.0657 1.1685 2.9773 0.9108 2.9773 0.5600
20Y 0.9000 375 0.9585 11404 1.2377 2.3150 0.8625 2.5600 0.8625 10Y 1.1665 0.0105 1.1560 1.2665 1.3329 3.2382 1.1560 3.2382 1.1560
6*9M 575 0.75 -5.20 -3.49 334 6.75 -12.50 12.50 -12.50 U.S. TREASURY - KTB CEEEEEEEEE
9*12M -3.75 0.00 -3.70 -2.69 -2.14 6.25 -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 -10.00 1.75 -9.25 561 -498 13.50 -15.50 23.00 -15.50 2y 2142 261 -18.81 -12.93 3.15 103.03 2142 103.03 -85.00
273Y 375 0.00 -3.20 -1.23 -0.63 6.00 -5.50 13.25 -5.50 10Y -20.85 375 -17.10 -17.85 -7.21 98.82 -20.85 98.82 -24.46
2*4Y -5.00 1.00 -450 -1.26 -0.17 10.75 -8.25 2175 -8.25
2*5Y -6.00 225 -5.70 -143 -0.14 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 -1.25 1.00 -1.30 -0.04 045 475 -3.25 8.50 -3.25 IRS 2*10Y | -4.50 3.00 -7.50 -3.50 -2.25 25.00 -9.50 4250 -9.50
3*5Y 225 2.25 -2.50 -0.20 049 8.50 -5.25 14.00 -5.25 KTB 2*10Y| 25.00 3.80 21.20 25.00 26.80 39.30 4.10 68.70 4.10
4*5Y -1.00 1.25 -1.20 -0.16 0.03 375 225 6.25 -2.25 UST 210Y| 2557 2.66 2291 20.08 16.44 3456 -23.40 138.00 -23.40
5*7Y -1.00 0.50 -0.75 0.06 0.19 375 175 10.50 175
5+10Y 1.50 075 1.90 320 330 1050 050 2225 050
7*10Y 2.50 0.25 2.65 3.14 3.11 7.25 175 12.75 175 IRS
10*12Y 1.00 0.00 1.15 1.26 133 375 -1.00 5.50 -1.00 06M DD
10*15Y -1.00 0.00 -0.85 -043 -0.44 475 -3.25 8.25 -3.25 09M  |22.25 Tenor
10%20Y -14.00 0.25 -12.65 976 -9.84 475 -16.00 11.75 -16.00 01Y [19/1875/1775/175
1.5Y
o2y 10720y -14
Tenor Lv. HUH| 5MA 20MA 60MA 1Y Max | 1YMin | 3YMax | 3Y Min 03y
1Y 1.156 1.10 1.150 1219 1.305 1918 1.128 1.935 1128 04Y
1.5Y 1.136 1.20 1.146 1.230 1326 2012 1122 2113 1.122 05Y
2y 1.125 1.00 1.147 1.229 1330 2.055 1.089 2.230 1.089 07Y SPRD
3y 1.125 2.50 0.946 1.194 1.265 2.085 0.092 2315 0.092 10Y |97.5/97.25/97 / 00.25
ay 1.175 3.00 1.203 1312 1415 2.227 1.127 2.502 1.127 12Y
5Y 1210 4.00 1.237 1.348 1434 2.282 1.122 2.602 1.122 15Y
7Y 1317 430 1.341 1461 1.549 2377 1.163 2728 1.163 20Y
10y 1375 4.80 1398 1.532 1611 2445 1.170 2.815 1.170
20Y 1425 450 1437 1.555 1619 2420 0.705 2792 0.705 @
™ el Lv. | A jn |
PSE(:!EEDEW 1.41 0.00 ﬂ% 111.38 -0.05 11162 | 11166 | 111.33 TODAY KRX CCP A T1 T2 T3 T4 T5 T6
| cAlL | 126 0.00 | ke | 13382 -0.50 13500 | 13522 | 133.65 REEE] 114 g 17 131 186 124 98 133 109
2 9 | 33,020 o< | -6.409 39,429 109,108 45377 43,640 53,672 36,491
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max | 1Y Mm 3Y Max | 3Y Min 3
1Y 2.90 -2.35 6.55 577 4.90 12.25 -9.65 12.25 -17.75 IO 22| A2 ZMO IH2 XUAMHA Dz ALY ofN = DAY 30WE YEO| Rl M 7H AL Oz
1.5Y 0.15 -145 2.28 1.98 0.37 4.05 -10.60 4.05 -19.10
2Y -4.00 -0.50 -2.38 -0.83 -2.55 1.75 -12.95 1.75 -25.15 IRS. Ct7|= 8j2t &7|= MESH HE AE|ZY LIEH SxM
3y 775 -2.00 14.46 142 3.29 100.30 -1645 100.30 -19.50
ay -14.00 -1.50 -12.54 -1041 -11.19 -4.50 -27.00 -3.20 -30.35 o
5Y 18,50 125 17.08 14.25 1310 320 2850 2.25 2850 CRS. ™ 72t = % b= Ofg
7Y -30.20 -1.05 -28.29 -25.40 -24.37 -7.85 -38.35 -7.50 -38.35
10y -33.50 -1.30 -31.34 -29.42 -27.54 -7.50 -40.70 -7.50 -40.70
20Y -52.50 -0.75 -47.81 -41.50 -38.16 52.25 -52.50 52.25 -52.50




