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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 1.5250 3.50 14785 14236 14336 1.9125 1.3575 1.9125 1.2875 -63,75 -8.50 1y oAssoo -450 1.4550 0.3900 1%2Y -2Aoo 3.00
oM 1.5050 375 14610 14021 1.3837 1.9125 1.2925 1.9125 1.2500 -63.00 -8.00 1.5Y 0.8400 -3.50 1.3950 1.1250 2*3Y -0.50 0.00
1y 14875 4.00 14425 1.3808 1.3454 1.9200 1.2225 1.9200 1.2200 -62.50 -6.50 2y 0.8300 -1.50 1.3750 1.1550 2*5Y -1.50 0.50
1.5V 14700 450 14240 1.3543 1.2945 1.9675 1.1350 2.0250 1.1350 -63.25 -7.00 3y 0.8250 -1.50 1.4100 0.0450 3*4Y -0.50 0.00
2Y 14550 5.00 1.4045 1.3263 1.2505 20175 1.0700 21150 1.0700 -64.00 -7.00 4y 0.8200 -1.50 1.4600 0.0350 3*5Y -1.00 0.50
3y 14575 5.50 14015 1.3204 1.2239 20775 1.0150 22225 1.0150 -65.00 -6.00 5Y 0.8150 -1.00 1.5300 0.0150 4*5Y -0.50 0.50
4y 14600 5.50 14030 1.3225 1.2141 21325 0.9875 2.2950 0.9875 -60.50 -6.00 7Y 0.8650 -1.00 1.5750 0.0750 5*7Y 5.00 0.00
5Y 14650 5.00 1.4080 1.3256 1.2070 2.1700 0.9775 2.3400 0.9775 -48.50 -6.50 10Y 1.0200 -1.00 1.7800 0.2550 5*10Y 20.50 0.00
7Y 14700 5.00 14110 1.3279 1.2026 2.2100 0.9725 2.3950 0.9725
10Y 1.5050 5.50 14405 1.3601 1.2298 2.2750 0.9925 2.4850 0.9925 u.S. TREASURY (= AAY 7|F FH|)
12Y 1.5225 5.50 14570 13754 1.2461 23150 1.0125 25225 1.0125 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 1.5175 5.50 14530 1.3694 1.2350 23425 0.9925 2.5400 0.9925 2y 1.6733 0.0607 1.6126 1.6285 1.5802 29773 1.3841 29773 0.5500
20Y 14175 450 1.3700 1.2933 1.1585 23775 0.9125 2.5600 0.9125 10Y 19178 0.0858 1.8320 1.8621 1.7789 3.2382 14607 3.2382 1.3600
6*9M -2.00 0.25 -1.75 -2.15 -4.99 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M -1.75 0.25 -1.85 -2.14 -3.83 5.25 -7.00 10.50 -7.00 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -3.25 1.00 -3.80 -5.45 -9.50 14.50 -15.50 23.00 -15.50 2y 15.83 3.57 12.26 11.85 7.02 103.03 7.02 103.03 -108.00
2*3Y 0.25 0.50 -0.30 -0.59 -2.66 8.25 -5.50 13.25 -5.50 10Y 8.58 6.38 2.20 251 -5.81 98.82 -5.81 98.82 -26.00
2*4Y 0.50 0.50 -0.15 -0.38 -3.63 13.50 -8.25 21.75 -8.25
2*5Y 1.00 0.00 035 -0.06 -4.35 18.00 -10.00 27.50 -10.00 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y 0.25 0.00 0.15 0.21 -0.98 6.00 -3.25 9.25 -3.25 IRS 2*10Y 5.00 0.50 450 3.50 3.25 29.00 -9.50 54.75 -9.50
3*5Y 0.75 -0.50 0.65 0.53 -1.69 11.00 -5.25 18.50 -5.25 KTB 2*10Y| 3170 -0.30 32.00 32.70 32.70 55.50 410 73.50 410
4*5Y 0.50 -0.50 0.50 0.31 -0.71 5.00 -2.25 9.25 -2.25 UST 2*10Y| 2445 2,51 21.94 23.36 19.87 37.15 -23.40 154.00 -23.40
5*7Y 0.50 0.00 0.30 0.23 -0.44 5.25 -1.75 13.00 -1.75
5410V | 400 050 325 345 228 1225 050 28.00 050
7*10Y 3.50 0.50 2.95 3.23 2.72 7.50 175 15.00 175 IRS
10*12Y 175 0.00 1.65 153 1.63 4.00 1.25 6.75 -0.25 06M oDD
10*15Y 1.25 0.00 1.25 0.92 0.52 6.75 -0.25 11.25 -0.75 o9m |51 Tenor
10%20Y -8.75 -1.00 -7.05 -6.69 -7.13 10.25 -8.75 16.75 -11.00 o1y
15Y |46
02y [4225 6m*2y -8/-825/-85
Tenor Lv. M| S5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y
1y 1411 0.50 1411 1.359 1.291 1.918 1136 1.935 1.136 04y
1.5Y 1480 1.00 1474 1.404 1319 2.036 1122 2113 1122 05Y
2y 1515 2.50 1.495 1411 1313 2.100 1.089 2.230 1.089 07Y SPRD
3y 1550 3.00 1532 1.426 1.286 2.160 0.092 2315 0.092 10V [495
4y 1.655 2.20 1641 1523 1381 2312 1.127 2.502 1.127 12Y
5Y 1.675 1.80 1.661 1532 1376 2407 1122 2.602 1122 15Y
7Y 1777 2.10 1762 1.636 1.449 2,536 1.163 2.728 1.163 20Y
10Y 1.832 2.20 1.811 1677 1474 2612 1.170 2.815 1.170 2%3y CCS -0.5
20Y 1790 1.00 1774 1.662 1453 2.607 1.146 2792 1.146 @
Lv. HYy| Lv. HYd| Al a |
91d CD 152 2.00 KTB 109.87 -0.10 110.00 110.03 109.87 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ calL | 126 3.00 | ktB | 12866 -0.23 129.06 | 129.08 | 128.65 Hau«g 139 7 0 139 129 78 124 133 81
2 o | 46,137 22l | 1229 44,908 35,310 22,414 49,280 54,711 23,695
(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 7.65 3.50 3.17 221 543 12.25 -9.65 12.25 -17.75 IO 22|, L2 SA UNE Holo 22| AL,
1.5Y -1.00 3.50 -5.02 -4.93 -2.46 4.05 -10.60 4.05 -19.10 (D22 A2 oy 7H0M %N Q002 X2
2y -6.00 2.50 -9.09 -8.44 -6.27 -0.25 -12.75 -0.25 -25.15
3y -9.25 2.50 -13.07 -10.59 -6.25 92.30 -16.45 92.30 -19.50 RS, @ 27 33| 2= oj2t,
4y -19.50 3.30 -23.76 -20.09 -16.65 -4.50 -27.00 -1.45 -30.35 IHMBO| AT (D2 As0| 22 3S
5Y -21.00 3.20 -25.34 -20.66 -16.93 -3.20 -28.50 -2.25 -28.50 = es B
7Y -30.70 2.90 -35.08 -30.78 -24.69 -7.85 -38.35 -7.50 -38.35
10Y -32.70 3.30 -37.07 -31.64 -24.37 -7.50 -40.70 -7.50 -40.70 CRS, 32| © 2+ &}=h
20Y -37.25 3.50 -40.44 -36.87 -29.41 1.75 -43.00 1.75 -48.50




