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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 14075 -0.25 14125 14133 1.4096 1.5925 1.2875 2.7600 1.2875 -60,50 0.75 1y 0A8950 0.50 1.4000 0.7650 1%2Y 1350 -1.00
oM 14575 -0.25 14625 1.4600 14431 1.5500 1.2500 2.7900 1.2500 -60.50 1.00 1.5Y 0.9550 0.50 1.2850 0.8100 2*3Y 11.00 -1.00
1y 1.5000 -0.25 1.5060 1.5028 14764 1.5625 1.2200 2.8150 1.2200 -58.00 0.50 2y 1.0300 -0.50 1.2250 0.7950 2*5Y 26.00 250
1.5Y 1.5600 -0.50 1.5660 1.5650 1.5264 1.6025 1.1900 2.8725 1.1900 -55.00 -0.50 3y 1.1400 -150 13150 0.7350 34y 9,50 0.50
2y 1.6100 -1.00 1.6180 1.6081 1.5646 1.6475 11675 2.9350 11675 -50.50 0.00 4y 1.2350 -1.00 13750 0.6900 3*5Y 15.00 -1.50
3y 1.6900 -1.00 1.6990 1.6819 1.6336 1.7250 11550 3.0650 11550 -49.75 175 5Y 1.2900 -3.00 1.4350 0.6600 4*5Y 550 -2.00
4y 1.7400 -1.00 1.7515 17358 1.6856 1.7925 11575 3.1875 11575 -49.75 0.25 7Y 1.3450 -1.50 1.4500 0.6550 5+7Y 550 150
5Y 1.7875 -1.25 1.8025 17815 17319 1.8475 11575 3.3050 11575 -48.25 175 10Y 1.4500 0.00 1.9050 0.6300 5+10Y 16.00 3.00
7Y 1.8425 -1.75 1.8645 1.8409 1.7975 1.9250 11675 34625 11675
10y 1.9325 -175 1.9545 1.9278 1.8922 2.0250 12125 3.6250 12125 u.s. TREASURY (32 99 7|F MYH|)
12Y 1.9575 -175 1.9805 1.9555 1.9261 2.0650 1.2150 3.6575 1.2150 Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 1.9625 -175 1.9855 1.9571 1.9309 2.0575 1.2150 3.6675 1.2150 2y 1.3521 038 1.3601 1.3518 1.3557 1.7169 0.5600 17169 0.2000
20Y 19725 -1.75 1.9955 1.9649 1.9348 2.0575 1.2150 3.8075 1.2150 10Y 2.2583 134 2.2717 2.2602 23153 2.6060 13600 3.0300 13600
6*9M 5.00 0.00 5.00 4.68 3.35 525 -6.00 525 -6.50 U.S. TREASURY - KTB (313 FAY 717 M)
9*12M 4.25 0.00 4.35 4.28 333 475 -4.00 475 -5.75 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
172y 11.00 -0.75 11.20 10.54 8.83 1175 -5.50 16.25 875 2y -0.2999 0 02999 | -03082 | -03053 | 0.1019 -0.8220 0.1019 -2.6400
2*3Y 8.00 0.00 8.10 7.38 6.90 8.50 -175 15.00 -1.75 10Y -0.0233 -0.86 -00147 | -00002 | -00353 | 0.1370 -04740 1.2400 -04740
2*4Y 13.00 0.00 1335 1276 1210 15.25 -175 28.25 -1.75
2*5Y 17.75 -0.25 1845 17.34 16.73 21.00 -1.75 39.25 -1.75 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y 5.00 0.00 5.25 539 5.20 775 -0.50 14.00 -0.50 IRS 2*10Y | 3225 -0.75 33.00 34.00 35.25 41.50 275 70.25 275
3*5Y 975 -0.25 1035 9.96 9.83 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 6840 -1.70 70.10 7030 7150 73.90 11.80 90.00 11.80
4*5Y 475 -0.25 5.10 458 463 6.25 -0.25 1175 -0.25 UST 2*10Y| 9062 054 9116 90.84 95.96 135.50 41.06 264.00 41.06
5+7Y 5.50 -0.50 6.20 594 6.56 10.50 0.25 16.25 0.25
5410 | 1450 -0.50 15.20 14.63 1603 2225 375 3225 375
7*10Y 9.00 0.00 9.00 8.69 947 1275 3.00 16.75 3.00 IRS Lv.
10*12Y 2550 0.00 2.60 278 339 550 -0.25 775 -0.25 06M DD
10*15Y 3.00 0.00 3.10 294 3.87 8.00 -0.75 15.00 -0.75 09M Tenor
10*20Y 4.00 0.00 410 371 4.26 11.25 -11.00 31.00 -11.00 o1y
15Y |56
o2y [61
Tenor Lv. HUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03y |69
1y 1436 -0.40 1441 1.447 1446 1723 1.237 2750 1.237 04y |74
1.5Y 1551 -0.50 1.559 1.566 1.550 1768 1232 2.890 1.232 05Y
2y 1652 -0.80 1.658 1.656 1.625 1.830 1.225 2.990 1.225 07y SPRD
3y 1737 -1.00 1.746 1731 1.695 1.830 1.200 3120 1.200 10Y |935/945
4y 1.860 -1.20 1.871 1.859 1.823 1975 1232 3340 1.232 12Y
5Y 1932 -1.30 1.945 1.930 1.898 2.000 1217 3.430 1217 15Y
7Y 2111 -170 2128 2120 2101 2221 1.270 3.590 1.270 20Y
10Y 2.235 -2.20 2.256 2234 2.220 2321 1355 3.750 1.355 ly 895
20Y 2300 0.00 2.305 2304 2325 2430 1430 3.943 1430 e
Lv. H| Lv. HYd| Al i |
91d CD 139 0.00 KTB 109.23 0.04 109.19 109.24 109.18 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 124 0.00 | kB | 12447 0.23 12422 | 12447 | 12421 Hepsg 47 -34 81 55 38 37 85 81
2 o | 9,778 9 &l | 4072 13,850 10,260 11,575 11,724 24,855 21,155
BOND SWAP SPRD (1-2Y £, 3-10Y 21,258 AIZHE7} QIHER 7|F)
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 6.40 0.15 6.48 557 3.08 7.95 -17.75 13.00 -17.75
1.5Y 0.90 0.00 0.72 -0.09 -2.34 1.45 -19.10 9.75 -19.10 Mg 227} ASSHH|0ff 12 E|S 202 HOo|s Dj&A 2 ZM. AR ECBESIAM 3|o|2 Q=1 [§7] BE.
2y -4.20 -0.20 -4.00 -4.76 -6.04 -135 -25.15 9.50 -25.15
- L e R L L e B e T E IRSQ{A| TS BN %0 QFOIE 70| 27t gle B&. QLSS0 HS0| A BRI BA 20| WoiX| T FHEE 22
5Y 1445 0.05 1423 14.82 16,58 225 2725 850 2725 =04 oH
7Y -26.85 -0.05 -26.39 -27.93 -30.34 -7.50 -37.65 2.00 -37.65
10Y -30.25 045 -30.13 -30.62 -32.77 -12.95 -38.70 6.00 -38.70 CRS= EH7|Z0| £Z 4SSt 2~7EHHA| sh2t ot
20Y -32.75 -175 -30.93 -33.87 -39.00 -13.95 -48.50 6.00 -48.50




