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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"E'HI
6M 1.0175 8.00 1.0275 1.2100 13425 19125 0.9350 19125 0.9350 -247,50 -81.75 1Y -14500 -69.50 1.3950 -1.4500 12y 7050 32.00
oM 1.0200 10.25 0.9865 1.1533 13036 19125 0.9050 19125 0.9050 -218.00 -69.75 1.5Y -1.1250 5450 1.3500 1.1000 2+3Y 18.00 350
1Y 1.0250 12.25 0.9515 11070 1.2765 1.9200 0.8750 1.9200 0.8750 -183.50 -52.25 2y -0.7450 3750 1.3200 1.1000 2*5Y 36.00 7.00
1.5Y 1.0550 15.25 0.9540 1.0741 12519 1.9300 0.8650 2.0250 0.8650 -169.50 4875 3y -0.5650 -34.00 1.3200 -0.5650 34y 9.00 2550
2y 1.0900 14.75 0.9785 1.0478 1.2285 1.9525 0.8950 2.1150 0.8950 -166.00 4525 4y 04750 3150 1.3300 -04750 3*5Y 18.00 3550
3y 1.1300 14.75 1.0110 1.0323 1.2210 1.9925 0.9200 2.2225 0.9200 -161.00 -44.25 5Y -0.3850 -30.50 1.3750 -0.3850 4*5Y 9.00 1.00
ay 1.1850 13.75 1.0665 1.0403 1.2286 2.0225 0.9050 2.2950 0.9050 -144.25 4350 7Y -0.2250 -30.50 1.4400 -0.2250 5+7Y 16.00 0.00
5Y 1.2250 13.75 1.1040 1.0434 1.2309 2.0550 0.8875 2.3400 0.8875 -123.50 4475 10Y 0.0150 -3350 1.6300 -0.1250 5*10Y 40.00 -3.00
7Y 12175 13.00 1.1025 1.0383 1.2320 2.0925 0.8775 2.3950 0.8775
10Y 1.2500 11.25 1.1410 1.0669 1.2630 2.1600 0.8925 24850 0.8925 u.s. TREASURY (33 FAY 71F A )
12Y 1.1850 11.75 1.0680 1.0476 1.2658 2.1875 0.8775 2.5225 0.8775 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.0900 11.75 0.9750 1.0055 1.2403 2.1875 0.8525 2.5400 0.8525 2y 0.4828 -0.0649 0.5477 0.4965 0.361 9 2.9773 03619 2.9773 03619
20Y 0.9100 11.75 0.8010 0.8641 1.1343 2.1950 0.6975 2.5600 0.6975 10Y 11577 -0.0273 1.1850 1.0793 0.7340 3.2382 0.5685 3.2382 0.5685
6*9M 0.25 2.25 -4.10 -5.68 -3.88 375 -12.50 12.50 -12.50 U.S. TREASURY - KTB (3= YUY 7|F Ml
9*12M 0.50 2.00 -3.50 -4.63 =272 6.25 -7.50 10.50 -7.50 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1+%2Y 650 250 270 -5.93 479 7.75 -15.50 23.00 -15.50 2y -66.92 -20.69 -46.23 -47.55 -66.81 103.03 -66.92 103.03 -82.20
2*3Y 4.00 0.00 3.25 -1.55 -0.75 475 -5.50 13.25 -5.50 10Y 5123 -18.73 -32.50 3477 -78.30 98.82 7830 98.82 -78.30
2*4Y 950 -1.00 8.80 -0.75 0.01 10.50 -8.25 2175 825
2*5Y 13.50 -1.00 12555 -0.44 024 1450 -10.00 27.25 -10.00 [ SPRD T2 M| T-1 T-2 T3 1Y Max | 1Y Min | 3Y Max | 3YMin
3*4Y 550 -1.00 555 0.80 0.76 6.50 325 8.50 325 IRS 2*10Y | 16.00 350 19.50 13.75 13.50 20.75 -9.50 4250 -9.50
3*5Y 950 -1.00 930 1.11 0.99 11.00 525 14.00 525 KTB 2*10Y| 51.80 1.80 50.00 4550 4870 51.80 4.10 68.70 4.10
4*5Y 4.00 0.00 375 031 0.23 5.25 225 6.25 225 UST 2*10Y| 6749 376 63.73 58.28 37.21 67.49 -2340 135.50 -2340
5+7Y -0.75 -0.75 -0.15 -0.51 0.10 375 175 10.50 175
5410 | 250 -2.50 3.70 235 321 1050 050 2225 050
7*10Y 3.25 175 3.85 2.86 3.10 7.25 1.50 12.75 150 IRS
10*12Y 650 050 -7.30 -1.93 0.28 3.00 -9.50 5.50 -9.50 06M DD
10*15Y -16.00 050 -16.60 -6.14 227 450 -18.00 8.25 -18.00 09M Tenor
10*20Y -34.00 050 -34.00 -20.28 -12.87 4.00 -35.00 11.25 -35.00 01Y |25/15
1.5Y
o2v (625709 3% 95
Tenor Lv. HUH| 5MA 20MA 60MA 1Y Max | 1YMin | 3YMax | 3Y Min 03y |12
1Y 0.956 7.80 0.953 1.069 1.229 1.918 0.878 1.935 0.878 04y
1.5Y 1.008 6.80 0.994 1.078 1.247 1.956 0.930 2113 0.930 05Y
2y 1.152 14.20 1.056 1.093 1.257 1.990 0972 2.230 0972 07y SPRD
3y 1.198 14.30 1.096 1.003 1214 2.000 0.022 2315 0.022 10y [31/25
ay 1.444 20.70 1.270 1194 1.351 2.097 1.070 2,502 1.070 12Y
5Y 1456 19.40 1292 1.223 1377 2135 1.110 2.602 1.110 15Y
7Y 1575 18.60 1427 1.341 1.496 2232 1.163 2728 1.163 20y
10Y 1.670 16.00 1548 1418 1.565 2302 1.170 2.815 1.170
20y 1.690 13.80 1574 1.459 1.589 2.250 0.705 2792 0.705 @
™ el Lv. | A jn |
91d CD 1.02 0.00 KTB 110.55 -0.76 111.26 111.28 110.22 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cAaL | 071 -2.00 | LkTB | 129587 -1.83 131.70 | 131.70 | 129.02 EEEE] 81 -41 122 107 69 % 170 129
EE 29,345 o€l | 3693 33,038 32,345 18,697 44,029 48,617 43,205
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max | 1Y Mm 3Y Max | 3Y Min 3
1Y 6.90 445 -0.17 378 476 12.25 -9.65 12.25 -17.75 20K 22| Z2LH9o 2=ol| FAIDF AHH, Y3t JFX|7F St St 'E2|Z oA 20| 20k 22| 25 M U420 £ o
1.5Y 4.70 845 -4.02 -0.38 047 470 -10.60 470 -19.10 20| A|Z OFNSE ZA|E A0|0f LEQHX| O MEIH o2 QEE AMZ|E £|E2|7| YEZO|YUE Aoz Z0| =,
2y -6.20 055 773 -454 -2.80 1.75 -12.95 1.75 -25.15
- T B T B L e W RS, H P72 B 4% R000/ 3 IHHES 0 Df 3 Fo| BI| 20| YD 108 UL QWIL AS.
5Y -23.10 -5.65 -18.80 -17.93 -14.63 -3.20 -28.50 -2.25 -28.50
7v -35.75 5,60 3241 3031 2642 7.85 -38.35 750 -3835 CRs. ® 712t 2 5 ot} otz
10y -42.00 -475 -40.74 -35.09 -30.20 -7.50 -44.20 -7.50 -44.20
20Y -78.00 -2.05 -77.26 -59.49 -45.49 52.25 -81.50 52.25 -81.50




