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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 17125 1.75 1.7005 1.7109 1.7227 1.7550 1.3900 2.6625 1.2875 -57,50 -2.00 1y 12600 2.00 1.6200 0.7650 1%2Y 4A50 0.00
oM 1.7850 2.75 1.7665 1.7816 1.7930 1.8300 14100 26825 1.2500 -62.00 -3.00 1.5Y 1.2900 2.00 1.6600 0.8100 2*3Y 6.00 0.50
1y 1.8350 4.00 1.8085 1.8263 1.8500 1.9100 14350 2.7100 1.2200 -65.50 -3.50 2y 1.3050 2.00 1.6950 0.8650 2*5Y 16.00 1.50
1.5V 1.9100 5.00 1.8775 1.9004 1.9418 2.0250 14700 2.7700 1.1900 -66.25 -2.75 3y 1.3650 2.50 1.7550 0.9550 3*4Y 5.00 1.00
2Y 1.9600 5.50 1.9300 1.9600 20144 21150 1.5000 2.8275 1.1675 -65.25 -1.25 4y 1.4150 3.50 1.8000 1.0150 3*5Y 10.00 1.00
3y 2.0275 5.25 2.0030 2.0356 2.1070 22225 1.5550 2.9250 1.1550 -63.50 -1.25 5Y 1.4650 3.50 1.8500 1.0350 4*5Y 5.00 0.00
4y 2.0675 475 2.0490 2.0880 21706 2.2950 1.6050 3.0150 1.1575 -62.50 -1.75 7Y 1.5100 2.50 1.8950 1.0400 5*7Y 450 -1.00
5Y 2.1000 475 2.0835 21243 2.2140 2.3400 1.6475 3.0950 1.1575 -48.50 -2.25 10Y 1.7150 2.00 2.0500 1.0500 5*10Y 25.00 -1.50
7Y 2.1350 425 2.1240 21663 22628 23950 1.7050 3.2175 1.1675
10Y 2.2000 425 2.1890 2.2309 23310 2.4850 1.7825 3.3450 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 2.2400 425 2.2290 22709 23721 25225 1.8175 3.3850 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 2.2675 425 2.2565 22984 2.3968 2.5400 1.8250 34125 1.2150 2y 2.6065 0.0206 2.5859 2.5694 2.5612 2.6065 1.1428 2.6065 0.3100
20Y 2.2975 425 2.2865 2.3296 24252 2.5600 1.8250 3.5325 1.2150 10Y 2.8451 -0.0027 2.8478 2.8570 2.8607 31131 20387 31131 1.3600
6*9M 7.25 1.00 6.60 7.08 7.03 12.50 0.00 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 5.00 1.25 4.20 446 5.70 10.50 0.25 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 12.50 1.50 12.15 13.38 1645 23.00 475 23.00 -5.50 2y 57.65 3.24 60.89 56.24 54.12 60.89 -5343 60.89 -245.00
2*3Y 6.75 -0.25 7.30 7.56 9.26 13.25 475 13.25 -1.75 10Y 29.81 -4.27 34.08 30.70 30.37 36.30 -24.46 47.40 -91.80
2*4Y 10.75 -0.75 11.90 12.80 15.62 21.75 8.75 23.50 -1.75
2*5Y 14.00 -0.75 15.35 1643 19.96 27.25 11.75 34,00 -1.75 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y 4.00 -0.50 4.60 5.24 6.36 8.50 3.25 11.25 -0.50 IRS 2*10Y |  24.00 -1.25 25.25 26.50 26.75 4250 19.50 62.75 2.75
3*5Y 7.25 -0.50 8.05 8.86 10.70 14.00 6.00 22.00 -0.50 KTB 2*10Y| 5170 -1.30 53.00 54.30 53.70 68.70 35.80 82.90 11.80
4*5Y 3.25 0.00 3.45 3.63 434 6.00 2.25 10.75 -0.25 UST 2*10Y| 23.6 -2.33 26.19 28.76 29.95 124.46 23.86 237.00 23.86
5*7Y 3.50 -0.50 4.05 420 4387 10.50 2.50 14.75 0.25
5410V | 1000 -0.50 1055 1066 1169 2025 725 3075 375
7*10Y 6.50 0.00 6.50 6.46 6.82 11.75 425 16.75 3.00 IRS
10*12Y 4.00 0.00 4.00 4.00 411 450 175 7.75 -0.25 06M oDD
10*15Y 6.75 0.00 6.75 6.75 6.58 6.75 2.25 15.00 -0.75 ogm |77 Tenor
10%20Y 9.75 0.00 9.75 9.87 9.43 10.25 -2.50 31.00 -11.00 01y [805/81/835
15Y [87/88/885/905
02y
Tenor Lv. M| S5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y
1y 1.851 490 1.823 1.858 1.859 1.935 1.400 2.691 1.237 04y [35/05/6.25
1.5Y 1.945 5.10 1.922 1.975 2,010 2113 1517 2.750 1232 05Y
2y 2.030 5.30 2,011 2.060 2115 2.230 1577 2.807 1.225 o7y [135 SPRD
3y 2.090 430 2.086 2125 2.196 2315 1617 2.890 1.200 10Y
4y 2.215 4.00 2214 2.263 2.362 2.502 1755 3.089 1232 12Y
5Y 2.330 3.80 2332 2372 2.466 2.602 1.805 3.185 1217 15Y
7Y 2462 4.00 2461 2.500 2.592 2.728 2,024 3.320 1.270 20Y
10Y 2,547 4.00 2,543 2579 2.685 2.815 2115 3.567 1355 1*2Y CCS 45
20Y 2,535 2.50 2.539 2577 2,683 2792 2175 3785 1430 BRS
Lv. HYy| Lv. HYd| Al a |
91d CD 1.65 0.00 KTB 108.15 -0.16 108.27 108.28 108.06 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ calL | 152 3.00 | kTB | 12134 -041 12164 | 12170 | 12133 Hepsig 110 7 6 104 4 45 65 154 81
2 o | 40,528 {2l | 2693 37,835 10,570 10,440 20,733 46,865 29,300
(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 -1.60 -0.90 -1.43 -3.17 -0.85 9.00 -11.20 11.00 -17.75 Z0K| 22|, 2EQ A% o|AS HIYBIBA 22| AL
1.5Y -3.50 -0.10 -4.43 -7.51 -6.77 240 -15.60 7.00 -19.10
2y -7.00 0.20 -8.10 -10.05 -10.09 -1.35 -18.30 5.50 -25.15 IRS, 2£9| 27| Ol A4 o|70| BIS 5D 27| AL 04zt
& T a5 | 055 | iear [ wsr [ i | est a0 | w0 | 30 2ol S| A5 SHANSIE B 72E A2 ule Fe
5Y -23.00 0.95 -24.89 -24.79 -25.17 -9.60 -27.25 455 -27.25 15Y2 402 HO|2E|HA Test 2T
7Y -32.70 0.25 -33.66 -33.39 -3293 -21.90 -35.40 -3.75 -37.65
10Y -34.70 0.25 -3542 -34.79 -3544 -24.25 -38.70 -8.20 -38.70 CRS, #1228 Jeroz F2| ¢35 ot
20Y -23.75 1.75 -25.29 -24.77 -25.81 -14.75 -48.50 -1.45 -48.50




