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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 1.7350 -0.50 1.7380 1.7150 1.7032 1.7400 13250 26775 1.2875 -38,50 0.50 1y 14750 0.00 1.6200 0.7650 1%2Y 9Aoo 0.00
oM 1.7975 -0.50 1.8025 1.7825 1.7690 1.8125 13125 2.7075 1.2500 -46.00 0.25 1.5Y 1.5250 0.00 1.6600 0.9100 2*3Y 9.00 1.50
1y 1.8600 -0.50 1.8665 1.8465 1.8381 1.8850 13025 2.7450 1.2200 -51.00 -0.25 2y 1.5650 0.00 1.6950 0.8850 2*5Y 21.50 1.50
1.5Y 1.9850 -0.25 1.9835 1.9609 1.9477 2.0050 1.2925 2.8100 1.1900 -52.75 1.25 3y 1.6550 1.50 1.7550 0.8550 3*4Y 6.50 0.00
2y 2.0750 0.25 2.0665 2.0509 2.0285 2.1000 1.2825 2.8850 11675 -53.25 0.25 4y 1.7200 1.50 1.8000 0.8400 3*5Y 12.50 0.00
3y 2.1825 0.25 21715 2.1654 2.1270 2.2175 1.2900 3.0275 11550 -51.75 -0.25 5Y 1.7800 1.50 1.8500 0.8350 4*5Y 6.00 0.00
4y 2.2525 1.25 2.2345 2.2380 2.1893 2.2950 13050 3.1450 11575 -45.25 0.00 7Y 1.8950 1.50 1.8950 0.8050 5+7Y 11.50 0.00
5Y 2.2975 175 2.2755 2.2895 2.2330 2.3400 13200 3.2400 11575 -37.50 0.25 10Y 2.0500 1.50 2.0500 0.8000 5+10Y 27.00 0.00
7Y 2.3475 150 2.3265 23483 2.2812 2.3950 13475 3.3800 11675
10y 24250 1.25 24020 24339 2.3503 24850 14075 3.5250 1.2125 U.S. TREASURY (3= ALY 7|F M)
12Y 24700 150 24450 24736 2.3893 2.5225 14125 3.5600 12150 Tenor M| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 24900 150 24650 24918 24055 2.5400 14150 3.5825 1.2150 2y 2.2661 0.0041 2.2620 2.2417 2.2499 2.2661 0.7800 2.2661 0.2800
20Y 2.5100 1.50 24850 2.5118 24181 2.5600 1.4000 37325 1.2150 10Y 2.8681 -0.0257 2.8938 2.8571 2.8836 2.9500 1.7200 3.0300 13600
6*9M 6.25 0.00 6.45 6.75 6.58 12.50 -2.50 12.50 -6.00 U.S. TREASURY - KTB (33 ¥ 7|F MYl
9*12M 6.25 0.00 6.40 6.40 6.91 10.50 -1.50 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
12y 21.50 0.75 20.00 20.44 19.04 23.00 -3.25 23.00 -5.50 2y 541 0.21 5.20 3.57 379 10.19 -70.50 10.19 -264.00
273Y 1075 0.00 1050 1145 9.85 13.25 0.00 14.25 -175 10Y 1111 357 14.68 1271 15.36 47.40 -24.46 47.40 -98.50
2*4Y 17.75 1.00 16.80 1871 16.08 21.75 1.00 27.75 -175
2*5Y 2225 150 20.90 23.86 2045 27.25 325 38.50 -1.75 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y 7.00 1.00 6.30 7.26 6.23 8.50 0.50 14.00 -0.50 IRS 2*10Y | 35.00 1.00 34.00 33.00 32.00 42.50 11.25 68.25 275
3*5Y 11.50 150 10.40 1241 10.60 14.00 275 25.00 -0.50 KTB 2*10Y| 54.50 0.80 53.70 5240 51.80 68.70 20.00 89.00 11.80
4*5Y 4.50 0.50 410 5.15 437 6.25 150 11.25 -0.25 UST 2#10Y| 60.20 -2.98 63.18 61.54 63.37 135.50 41.06 264.00 41.06
5+7Y 5.00 -0.25 5.10 5.88 4.82 10.50 2.00 15.25 0.25
s)10 | 1275 -0.50 1265 1444 1173 2225 725 3075 375
7*10Y 7.75 -0.25 7.55 8.56 6.91 1275 4.25 16.75 3.00 IRS
10*12Y 4.50 0.25 430 3.98 3.90 450 0.50 7.75 -0.25 06M oD
10*15Y 6.50 0.25 6.30 579 552 6.50 075 15.00 -0.75 09M Tenor
10%20Y 8.50 0.25 8.30 7.79 6.78 8.50 -11.00 31.00 -11.00 o1y
1.5Y
o2y [775 1015V 65
Tenor Lv. HQUH| 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03y 547Y 525/05
1y 1928 0.50 1.922 1.882 1.853 1.935 1365 2.720 1.237 04y 2525 1%2Y 215
1.5Y 2.090 -0.90 2.095 2.065 2.028 2.108 1360 2.820 1232 05y |29 15*5Y 3175
2y 2212 0.20 2211 2192 2.147 2.230 1331 2.920 1.225 07Y SPRD
3y 2.300 0.50 2.29 2.284 2218 2315 1315 3.050 1.200 10Y
4y 2.502 7.50 2440 2428 2375 2.502 1.394 3.280 1232 12Y
5Y 2.560 2.30 2,537 2.536 2465 2.602 1362 3410 1217 15Y
7Y 2,681 1.10 2.667 2,675 2.59 2728 1464 3.563 1.270 20Y
10y 2757 1.00 2743 2.759 2.662 2812 1537 3.750 1355
20Y 2.769 130 2751 2.750 2.630 2792 1570 3.943 1430 @
Lv. HUH| F}E% Lv. HUH| Al jnl x
91d CD 1.65 0.00 KTB 107.69 0.01 107.70 107.70 107.67 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 150 0.00 | kB | 119.54 -0.02 119.60 | 119.60 | 11944 Hepsg 84 71 -15 99 109 111 108 154 131
2 o | 18,819 o2l | -10056 28,875 34,386 31,120 22,988 66,840 38,275
(1-2Y §9t 3-10Y =1, 258 A|7tH7}
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y -6.80 -1.00 -5.55 -3.60 144 9.00 -17.75 11.00 -17.75 2k, 22| AL
1.5Y -10.50 0.65 -11.13 -10.38 -8.01 240 -19.10 7.00 -19.10 20K AR £ AT0| FESHe 7120 HA Y SEQ
2y -13.70 0.05 -14.49 -14.08 -11.89 -1.35 -25.15 5.50 -25.15
3y -11.75 -0.25 -12.49 -1191 911 475 -19.50 8.75 -19.50 = R
4y -24.95 -6.25 -20.57 -19.05 -18.54 -8.20 -30.35 2.00 -30.35 IRi LEolst BUE Kol 2N HS
5Y 26.25 2055 26.13 24.64 2315 375 2725 455 2725 S0l 58 F-2t0] HITI4.
7Y -33.35 040 -34.09 -32.67 -31.32 -11.50 -37.65 -3.75 -37.65
10Y -33.20 0.25 -34.12 -32.52 -31.22 -12.95 -38.70 -8.20 -38.70 CRS, 3 0|4 oM &5
20Y -25.90 0.20 -26.64 -23.81 -21.15 -14.75 -48.50 -145 -48.50




