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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 *1°'HI
6M 0.7425 -1.00 0.8240 0.8950 0.9999 1.8975 0.7425 19125 0.7425 -67,00 3.50 1Y oA0450 2.50 1.3900 -1.4500 12y -14Aoo 1.00
oM 0.7225 -0.75 0.7885 0.8443 0.9536 1.8925 0.7225 19125 0.7225 ~-74.00 5.00 1.5Y -0.0150 450 1.3150 1.1600 2+3Y 0.00 0.00
1Y 0.7150 -1.00 0.7740 0.8136 0.9193 1.8800 0.7150 1.9200 0.7150 -83.25 350 2y -0.0950 350 1.2450 1.0800 2*5Y -0.50 -0.50
1.5Y 0.7250 -0.50 0.7720 0.8051 0.9135 1.8650 0.7250 2.0250 0.7250 -86.25 375 3y -0.0950 350 1.2150 -0.5650 34y -0.50 0.00
2y 0.7375 0.00 0.7760 0.8013 0.9123 1.8425 0.7375 2.1150 0.7375 -89.00 350 4y -0.1000 350 1.2000 -04750 3*5Y -0.50 -0.50
3y 0.7675 -0.25 0.7930 0.8161 0.9263 1.8125 0.7675 2.2225 0.7675 9150 3.00 5Y -0.1000 3.00 1.1950 -0.4100 4*5Y 0.00 -0.50
ay 0.7900 0.00 0.8120 0.8384 0.9541 1.8000 0.7900 2.2950 0.7900 -81.00 2.00 7Y 0.0200 3.00 1.2650 -0.3100 5+7Y 12.00 0.00
5Y 0.8150 0.00 0.8310 0.8544 0.9700 1.7975 0.8125 2.3400 0.8125 71,50 2.00 10Y 0.1550 3.00 1.4150 -0.1250 5*10Y 2550 0.00
7Y 0.8300 1.00 0.8410 0.8653 0.9740 1.8100 0.8200 2.3950 0.8200
10Y 0.8700 1.00 0.8860 0.9133 1.0158 1.8600 0.8600 24850 0.8600 u.s. TREASURY (33 FAY 71F A )
12Y 0.8825 1.00 0.8970 0.9204 0.9984 1.8850 0.8725 2.5225 0.8725 Tenor HedH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 0.8825 1.00 0.8970 0.9084 0.9575 1.9000 0.8525 2.5400 0.8525 2y 0.1564 -0.0039 0.1603 0.1562 0.1835 2.7020 0.1290 2.9773 0.1290
20Y 0.7200 1.00 0.7360 0.7466 0.8041 1.8700 0.6975 2.5600 0.6975 10Y 0.6599 0.0008 0.6591 0.6949 0.6867 2.7856 0.5685 3.2382 0.5685
6*9M -2.00 0.25 -3.55 -5.08 -4.63 0.25 -12.50 12.50 -12.50 U.S. TREASURY - KTB (3= YUY 7|F Ml
9*12M -0.75 -0.25 -1.45 -3.06 -343 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 225 1.00 0.20 -1.24 -0.70 750 -15.50 23.00 -15.50 2y -60.36 -1.69 -58.67 -61.88 -63.65 96.20 -85.69 103.03 -85.69
2*3Y 3.00 -0.25 1.70 149 1.40 4.00 -5.50 13.25 -5.50 10Y 7421 -3.62 -70.59 6551 -64.43 7871 -97.33 98.82 -97.33
2*4Y 525 0.00 3.60 371 418 10.50 -8.25 2175 825
2*5Y 7.75 0.00 5.50 531 5.78 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 225 0.25 1.90 223 278 6.50 325 8.50 325 IRS 2¥10Y | 1325 1.00 1225 12.75 8.00 19.75 -9.50 4250 -9.50
3*5Y 475 0.25 3.80 3.83 438 11.00 525 14.00 525 KTB 2*10Y| 6420 240 61.80 57.50 51.10 64.20 4.10 68.70 4.10
4*5Y 2550 0.00 1.90 1.60 159 5.25 225 6.25 225 UST 2*10Y| 5035 047 49.88 53.87 50.32 67.49 -2340 135.50 -2340
5+7Y 1.50 1.00 1.00 1.09 039 1.75 175 10.50 175
5410V | 550 1.00 5.50 589 458 7.00 050 2225 050
7*10Y 4.00 0.00 450 480 419 575 1.50 12.75 150 IRS
10*12Y 125 0.00 1.10 0.71 175 275 -9.50 550 -9.50 06M DD
10*15Y 125 0.00 1.10 -049 -5.84 425 -18.00 8.00 -18.00 09M Tenor
10*20Y -15.00 0.00 -15.00 -16.66 -21.18 3.25 -35.00 11.25 -35.00 01y |715/7125
15Y |72.75
o2y [7325 710y 35
Tenor Lv. HUH| 5MA 20MA 60MA 1Y Max | 1YMin | 3YMax | 3Y Min 03y |76
1Y 0.588 -0.50 0.628 0.695 0.853 1.918 0.588 1.935 0.588 04y
1.5Y 0.691 -0.20 0727 0.782 0918 1.932 0.691 2113 0.691 05y 8125
2y 0.760 1.30 0.784 0.839 0.966 1.944 0.747 2.230 0.747 07Y SPRD
3y 0.835 2.60 0.831 0.873 0978 1.835 0.022 2315 0.022 10Y
ay 1.015 2.80 1.000 1.037 1.160 1.905 0.967 2,502 0.967 12Y
5Y 1.124 3.40 1.093 1127 1219 1.910 1.050 2.602 1.050 15Y
7Y 1.252 3.50 1215 1.251 1342 2.028 1.163 2728 1.163 20y
10Y 1.402 3.70 1357 1.395 1467 2.047 1.170 2.815 1.170
20y 1,530 430 1478 1513 1.561 2.106 0.705 2792 0.705 @
™ el Lv. | A jn |
91d CD 0.81 0.00 KTB 112.08 -0.07 112.16 11217 112.08 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 048 -1.00 | LkTB | 13339 -0.43 133.81 133.85 | 133.39 Hepsg 128 U -21 149 99 78 123 58 94
EREN 41,875 o2 | 16672 58,547 26,056 35,210 60,835 18,545 23,363
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 12.70 -0.50 14.60 11.86 6.68 16.00 -5.30 16.00 -17.75 20| 22| 2Ol CHE 0| 3kt EIFAFO|AO| THY EHO B oy A F2I} E Z0|2D G| DX D hZLMe ofF
1.5Y 3.40 -0.30 446 235 -0.40 535 -10.20 535 -19.10 S| 2T OjQU0| MIFMOZ LiA 7|0|7F HO|X| LoD 2K 22| A,
2y 225 130 -0.84 -3.79 537 1.75 -12.95 1.75 -25.15
3Y 675 28 7 D70 | 2 3 10030 deds | 10030 | 1950 IRS. 401§ BH0| WEHFHE AE|TH)SHE SES LY, 3K £%4F FME AE|TYS LIERLY IRSHEE O|F m2izte
ay -22.50 -2.80 -18.84 -19.87 -20.63 -6.25 -33.50 -3.20 -33.50 Lt 2780] C#t LTS Aot AIHO| He SEY| O|SE BTl HEot Al MU o omst M O 29
5Y -30.90 -340 -26.18 -27.25 -24.87 -7.95 -33.30 -2.25 -33.30 T = EeTeEs =H=Aetl 28 ' HFE oane Hl= AL EES= = T
7Y -42.20 -2.50 -37.36 -38.54 -36.80 -15.90 -45.35 -7.50 4535
10y -53.20 -2.70 -47.10 -48.14 -45.07 -13.95 5545 -7.50 -55.45 CRS. M 72t 45 0t
20Y -81.00 -3.30 -74.18 -76.65 -75.69 52.25 -93.00 52.25 -93.00




