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Tenor Lv. Yy 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 1.8525 -0.50 1.8565 1.8640 18712 19125 16100 2.0875 1.2875 -56,50 1.00 1Y 12550 0.50 1.5200 0.9950 1%2Y -16Aoo 0.50
oM 1.8350 -0.50 1.8430 1.8411 1.8592 19125 1.6900 2.0525 1.2500 -63.00 0.50 1.5Y 1.1650 0.50 1.5450 1.2350 2*3Y -6.00 0.00
1Y 1.8200 -0.50 1.8285 1.8138 1.8413 1.9200 17575 2.0325 1.2200 -67.25 0.75 2y 1.0950 1.00 1.5850 1.3200 2*5Y -11.50 -0.50
1.5Y 1.7950 0.00 1.7985 1.7668 1.8108 2.0250 17125 2.0325 1.1900 -70.00 0.25 3y 1.0350 1.00 1.6550 1.0050 3*4Y -2.00 -0.50
2y 17675 0.25 1.7640 17261 1.7780 2.1150 16725 2.1150 1.1675 -70.50 -1.25 4y 1.0150 0.50 1.7200 0.9550 3*5Y -5.50 -0.50
3y 1.7350 0.75 1.7290 1.6913 1.7454 2.2225 1.6350 2.2225 1.1550 -73.50 -1.25 5Y 0.9800 0.50 1.7800 0.9000 4*5Y -3.50 0.00
4y 1.7200 175 17110 1.6720 17313 2.2950 16150 2.2950 1.1575 -69.50 -1.25 7v 1.0200 0.50 1.8950 0.9400 5*7Y 4.00 0.00
5Y 17150 175 1.7055 1.6643 1.7249 2.3400 1.6050 2.3400 1.1575 -56.50 -1.50 10Y 1.1750 0.50 2.0500 1.1450 5*10Y 19.50 0.00
7v 17150 175 1.7055 1.6609 17251 2.3950 1.5950 2.3950 1.1675
10Y 1.7400 2.00 1.7290 1.6839 1.7585 2.4850 1.6150 2.4850 12125 U.S. TREASURY (eh2 YUY 7|F M)
12Y 1.7650 2.00 1.7540 1.7081 1.7845 2.5225 1.6425 2.5225 12150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.7700 2.00 1.7580 17104 1.7920 2.5400 1.6450 2.5400 1.2150 2y 2.3991 0.0091 2.3900 2.3900 2.4022 29773 1.7500 29773 0.4100
20Y 1.7450 2.25 17310 1.6839 17748 2.5600 1.6225 2.6500 1.2150 10Y 2.5898 0.0261 25637 25637 2.5962 3.2382 23277 3.2382 1.3600
6*9M -1.75 0.00 -1.35 -2.29 -1.20 8.75 -5.25 12.50 -6.00 U.S. TREASURY - KTB (o= HYPL 7|= HYY
9*12M -1.50 0.00 -1.45 -2.74 -1.79 8.25 -4.50 10.50 -4.50 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -5.25 0.75 -6.45 -8.76 -6.34 23.00 -11.00 23.00 -11.00 2y 61.81 -0.19 62.00 63.30 62.52 103.03 -33.00 103.03 -159.50
2*3Y -3.25 0.50 -3.50 -3.49 -3.26 13.25 -4.25 13.25 -4.25 10Y 65.48 0.11 65.37 67.17 65.42 98.82 -16.23 98.82 -63.50
2*4Y -475 1.50 -5.30 -5.41 -4.67 21.75 -6.50 23.50 -6.50
2*5Y -5.25 1.50 -5.85 -6.19 -5.31 27.25 -7.75 34.00 -7.75 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y -1.50 1.00 -1.80 -1.93 -1.41 8.50 -2.50 11.25 -2.50 IRS 2*10Y | -2.75 1.75 -4.50 -4.75 -2.25 42.50 -6.50 6275 -6.50
3*5Y -2.00 1.00 -2.35 -2.70 -2.05 14.00 -3.50 22.00 -3.50 KTB 2*10Y| 15.40 1.40 14.00 13.50 16.50 63.50 430 82.90 430
4*5Y -0.50 0.00 -0.55 -0.77 -0.64 6.00 -1.25 10.75 -1.25 UST 2*10Y| 19.07 1.70 17.37 17.37 19.40 79.07 6.06 177.00 6.06
5*7Y 0.00 0.00 0.00 -0.34 0.03 7.25 -1.25 14.75 -1.25
5410V | 250 025 235 1.96 336 1625 075 3075 075
7*10Y 2.50 0.25 2.35 2.30 3.33 9.50 1.75 16.75 1.75 IRS
10*12Y 2.50 0.00 2.50 243 2.61 450 2.00 7.75 -0.25 06M oDD
10*15Y 3.00 0.00 2.90 2.65 3.35 6.75 2.00 13.00 -0.75 09M i
10*20Y 0.50 0.25 0.20 0.00 1.63 10.25 -1.50 27.50 -11.00 01y
15Y 795
BOND 02y |76.75
Tenor Lv. HH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 7325
1Y 1.774 0.50 1.773 1.764 1.809 1.935 1.743 2.035 1.237 04Y
1.5Y 1.780 1.10 1.776 1.762 1814 2.113 1.739 2.113 1.232 05Y
2y 1.781 1.10 1.771 1.749 1.807 2.230 1.715 2.230 1.225 07Y SPRD
3y 1.772 1.20 1.761 1.732 1.780 2.315 1.675 2315 1.200 10Y
4y 1.830 1.50 1.815 1.785 1.841 2.502 1.725 2.502 1.232 12y |7675
5Y 1817 1.70 1.804 1.766 1.834 2.602 1.697 2.602 1217 15Y
7v 1.896 2.20 1.882 1.847 1.928 2.728 1.779 2.728 1.270 20Y
10Y 1.935 2.50 1.922 1.883 1.952 2.815 1.805 2.815 1.355 2y 09
20Y 1.947 3.00 1.937 1.908 1.997 2792 1.840 2.817 1430 cRs |23y 6
PEEEW Lv. Y| Lv. Y| Al o |
91d CD 1.85 -1.00 KTB 109.34 -0.06 109.40 109.42 109.34 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 174 -1.00 | kTB | 127.75 -0.29 128.06 | 12810 | 127.73 Hepsg 574 -35 922 150 157 57 84 90
2 9 | 13,053 A | -16,263 29,316 60,826 74,370 18,510 32,765 45,356
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 460 -1.00 5.53 5.00 3.27 6.75 -9.65 9.00 -17.75 IO 22|, 29 ME Oj=of AL
1.5Y 1.50 -1.10 2.23 0.49 -0.36 2.65 -15.60 2.65 -19.10
e N (O I R I
; ! . ! . . . ] . = - ~ =Al mo ajsto - N
ay -11.00 0.25 -10.40 -11.26 -10.98 -4.50 -25.00 2.00 -30.35 EE% = gc’m OMM < l 28 QT2 HA 3= U3
5Y -10.20 0.05 -9.87 -10.16 -10.96 -3.20 -27.25 455 -27.25
7v -18.10 -0.45 17.69 -18.58 2024 7.85 -35.15 470 -37.65 RS, @ 72 &%
10Y -19.50 -0.50 -19.32 -19.87 -19.36 -7.50 -37.50 -7.50 -38.70
20Y -20.20 -0.75 -20.58 -22.37 -22.22 175 -29.60 175 -48.50




