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Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 0.7700 0.50 0.7655 0.7639 0.8663 1.8975 0.7400 19125 0.7400 -82,25 2.50 1y -0A0450 3.50 13800 -1.4500 1%2Y -10Aoo 1.50
oM 0.7725 0.50 0.7680 0.7648 0.8371 1.8925 0.7175 19125 0.7175 -90.00 3.00 1.5Y -0.1000 4.00 1.2900 1.0350 2*3Y 5.00 1.00
1y 0.7775 1.00 0.7700 0.7669 0.8188 1.8800 0.7100 1.9200 0.7100 -96.75 3.50 2y -0.1450 5.00 1.2250 0.9900 2*5Y 21.00 2.00
1.5Y 0.8000 1.00 0.7920 0.7858 0.8239 1.8650 0.7200 2.0250 0.7200 -95.75 450 3y -0.0950 6.00 1.2000 -0.5650 3*4Y 7.00 1.00
2y 0.8225 150 0.8095 0.7986 0.8290 1.8425 0.7300 2.1150 0.7300 -93.00 450 4y -0.0250 7.00 1.1850 -0.4750 3*5Y 16.00 1.00
3y 0.8625 150 0.8450 0.8296 0.8541 1.8125 0.7600 2.2225 0.7600 -86.00 450 5Y 0.0650 7.00 1.1750 -0.4100 4*5Y 9.00 0.00
4y 0.9050 2.50 0.8765 0.8578 0.8812 1.8000 0.7825 2.2950 0.7825 -77.00 450 7Y 0.1850 7.00 1.2550 -0.3100 5+7Y 12.00 0.00
5Y 0.9250 2.50 0.8945 0.8743 0.8992 1.7925 0.8000 2.3400 0.8000 -70.50 425 10Y 0.2975 6.75 1.3900 -0.1250 5+10Y 23.25 -0.25
7Y 0.9550 2.50 0.9240 0.9011 0.9149 1.7975 0.8150 2.3950 0.8150
10y 1.0025 2.50 09735 0.9508 0.9624 1.8375 0.8525 24850 0.8525 U.S. TREASURY (= AAY 7|F FH|)
12y 1.0225 2.50 0.9935 0.9708 0.9709 1.8650 0.8625 2.5225 0.8625 Tenor HUH| 1¥Max | 1YMin | 3YMax | 3Y Min
15Y 1.0225 2.50 0.9935 0.9708 0.9556 1.8750 0.8525 2.5400 0.8525 2y 0.1606 0.0042 0.1564 0.1564 0.1721 2.7020 0.1290 2.9773 0.1290
20Y 0.8325 2.50 0.8040 0.7875 07918 1.8700 0.6975 2.5600 0.6975 10Y 0.6792 0.0058 0.6734 0.6734 0.6783 2.7540 0.5685 3.2382 0.5685
6*9M 0.25 0.00 0.25 0.09 -2.92 0.50 -12.50 12.50 -12.50 U.S. TREASURY - KTB (3= FAY 7|F MY
9*12M 0.50 0.50 0.20 0.21 -1.83 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 450 0.50 3.95 3.18 1.02 7.50 -15.50 23.00 -15.50 2y -62.14 -0.58 -61.56 -61.36 -61.79 96.20 -85.69 103.03 -85.69
2*3Y 4.00 0.00 3.55 3.10 2.50 5.75 -5.50 13.25 -5.50 10Y -73.08 2.22 -70.86 -70.16 7217 76.80 -97.33 98.82 -97.33
2*4Y 8.25 1.00 6.70 591 5.22 10.50 -8.25 21.75 -8.25
2*5Y 10.25 1.00 8.50 7.56 7.02 14.50 -10.00 27.25 -10.00 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y 4.25 1.00 3.15 281 271 6.50 -3.25 8.50 -3.25 IRS 2*10Y | 18.00 1.00 17.00 16.75 16.00 21.00 -9.50 4250 -9.50
3*5Y 6.25 1.00 4.95 446 451 11.00 -5.25 14.00 -5.25 KTB 2*10Y| 62.80 1.80 61.00 60.50 61.00 66.60 410 68.70 410
4*5Y 2.00 0.00 1.80 1.65 1.80 5.25 -2.25 6.25 -2.25 UST 2*10Y| 5186 0.16 51.70 51.70 50.62 68.97 -23.40 135.50 -23.40
5*7Y 3.00 0.00 2.95 2.69 157 3.25 -175 10.50 -175
540V | 775 0.0 790 765 632 825 050 2225 0.0
7*10Y 475 0.00 4.95 4.96 475 575 150 1275 1.50 IRS
10*12Y 2.00 0.00 2.00 2.00 0.85 2.75 -9.50 5.25 -9.50 06M oD
10*15Y 2.00 0.00 2.00 2.00 -0.68 4.00 -18.00 7.75 -18.00 09M Tenor
10%20Y -17.00 0.00 -16.95 -16.33 -17.06 3.25 -35.00 11.00 -35.00 o1y
1.5Y
02y 12y 45
Tenor Lv. HQUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03y 510y 7.75
1y 0.623 0.50 0.630 0.663 0.715 1.918 0.588 1.935 0.588 04y 3*5y 6
1.5Y 0.706 0.60 0711 0.743 0.800 1.932 0.691 2113 0.691 05Y 15%2y 2.25
2y 0.782 1.00 0.782 0.786 0.850 1.944 0.747 2.230 0.747 07Y SPRD [2*3y 4
3y 0.855 2.00 0.841 0.840 0.897 1.835 0.022 2315 0.022 10Y 1*4y 11.75nd
4y 1.010 2.30 0.997 1.001 1.059 1.895 0.962 2.502 0.962 12Y 78y 1
5Y 1135 2.30 1120 1.115 1154 1.909 1.050 2.602 1.050 15Y
7Y 1271 2.50 1.254 1.249 1.280 2.006 1.163 2728 1163 20Y
10y 1410 2.80 1390 1.381 1417 2027 1170 2815 1170
20Y 0.587 -98.50 1.379 1.499 1531 2.106 0.587 2792 0.587 @
Lv. HUH| F}E% Lv. HUH| Al jnl x
91d CD 0.79 0.00 KTB 112.02 -0.04 112.06 112.08 111.98 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
| cAalL | 051 0.00 | kTB | 133.23 -0.27 133.50 | 133.55 | 133.06 EEEE 75U 28 47 77 63 77 65 86
2 o | 32,986 98 | 21976 11,010 20,910 16,073 25,705 23,398 20,266
(1-2Y £¢, 3-10Y 20,258 A|Z7tEH I}
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 1545 0.50 13.98 1041 1035 16.00 -5.30 16.00 -17.75 OBIMS HQ|7|0f HE A
1.5Y 9.40 0.40 8.06 426 2.39 9.40 -10.20 9.40 -19.10
2y 4.05 0.50 277 1.29 -2.05 4.05 -12.95 4.05 -25.15 IRS. 28] e sH20| 7| Z2E| ISHH AZNK| SateS.
3y 0.75 -0.50 0.36 -1.04 -4.26 100.30 -16.45 100.30 -19.50
a4y -10.50 0.20 -12.01 -14.35 -17.74 -6.25 -33.50 -3.20 -33.50 CRS. HTZHOLA A
5Y -21.00 0.20 -22.59 -24.10 -25.50 -7.95 -33.30 225 -33.30 SETe e
7Y -31.60 0.00 -33.04 -34.80 -36.50 -15.90 -45.35 -7.50 -45.35
10y -40.75 -0.30 -41.69 -43.02 -45.44 -13.95 -55.45 -7.50 -55.45
20Y 2455 101.00 -57.52 7115 -73.95 52.25 -93.00 52.25 -93.00




