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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 1.8600 0.25 1.8700 1.8826 1.8705 1.9125 1.5825 2.1000 1.2875 -48,50 -1.75 1Y 13200 -1.00 1.6200 0.9950 1+2Y -15Aoo 1.50
oM 1.8375 0.25 1.8390 1.8640 1.8594 1.9125 1.6900 2.0800 1.2500 -52.25 -275 1.5Y 1.2350 -1.00 1.6600 1.2350 2*3Y -5.00 -0.50
1Y 1.8050 0.75 1.8035 1.8413 1.8427 1.9200 1.7575 2.0650 1.2200 -55.00 -2.00 2Y 1.1700 0.50 1.6950 1.3200 2*5Y -11.50 0.50
1.5Y 1.7575 1.75 1.7460 1.8025 1.8162 2.0250 1.7125 2.0825 1.1900 -57.00 -2.25 3Y 1.1200 0.00 1.7550 1.0050 3*4Y -2.50 1.00
2y 1.7200 2.50 1.7045 1.7699 1.7868 2.1150 1.6725 2.1150 1.1675 -57.50 -1.50 4y 1.0950 1.00 1.8000 0.9550 3*5Y -6.50 1.00
3y 1.6900 225 1.6755 1.7364 1.7567 22225 1.6350 22225 1.1550 -60.50 -0.75 5Y 1.0550 1.00 1.8500 0.9000 4*5Y -4.00 0.00
4y 1.6700 2.50 1.6550 1.7178 1.7450 2.2950 1.6150 2.2950 1.1575 -56.75 -1.00 7Y 1.0950 1.00 1.8950 0.9400 5*7Y 4.00 0.00
5Y 1.6600 175 1.6495 1.7091 1.7402 2.3400 1.6050 2.3400 1.1575 -45.00 -1.75 10Y 1.2400 1.00 2.0500 1.1450 5*10Y 18.50 0.00
7Y 1.6625 2.00 1.6465 1.7016 1.7423 2.3950 1.5950 2.4000 1.1675
10Y 1.6900 275 1.6680 1.7268 1.7798 2.4850 1.6150 2.5275 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.7125 275 1.6905 1.7526 1.8061 2.5225 1.6425 2.5775 12150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.7125 2.75 1.6905 1.7576 1.8157 2.5400 1.6450 2.6325 1.2150 2Y 2.4330 0.0981 2.3349 2.3389 2.3064 29773 1.6834 29773 0.4100
20Y 1.6825 2.75 1.6620 1.7393 1.7958 2.5600 1.6225 2.7900 1.2150 10Y 24936 -0.0197 25133 2.5214 24724 3.2382 23187 3.2382 1.3600
6*9M -2.25 0.00 -3.10 -1.86 -1.10 11.50 -5.25 12.50 -6.00 U.S. TREASURY - KTB (o= HYPL 7|= HYY
9*12M -3.25 0.50 -3.55 -2.28 -1.67 9.50 -4.50 10.50 -4.50 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -8.50 1.75 -9.90 -7.14 -5.59 23.00 -11.00 23.00 -11.00 2y 69.30 9.01 60.29 60.39 57.94 103.03 -47.37 103.03 -160.00
2*3Y -3.00 -0.25 -2.90 -3.35 -3.02 13.25 -4.25 13.25 -4.25 10Y 59.86 -4.27 64.13 63.44 6224 98.82 -24.13 98.82 -63.50
2*4Y -5.00 0.00 -4.95 -5.21 -4.19 21.75 -6.50 23.50 -6.50
2*5Y -6.00 -0.75 -5.50 -6.08 -4.66 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 -2.00 0.25 -2.05 -1.86 -1.17 8.50 -2.50 11.25 -2.50 IRS 2*10Y | -3.00 0.25 -3.25 -2.50 -4.25 42.50 -6.50 6275 -6.50
3*5Y -3.00 -0.50 -2.60 -2.73 -1.65 14.00 -3.50 22.00 -3.50 KTB 2*10Y| 15.50 1.50 14.00 15.20 12.30 63.50 430 82.90 430
4*5Y -1.00 -0.75 -0.55 -0.86 -0.47 6.00 -1.25 10.75 -1.25 UST 2*10Y| 606 -11.78 17.84 18.25 16.60 79.07 6.06 177.00 6.06
5*7Y 0.25 0.25 -0.30 -0.75 0.21 7.25 -1.25 14.75 -1.25
5410V | 300 1.00 1.85 1.76 395 1625 075 3075 075
7*10Y 2.75 0.75 2.15 2,51 3.74 9.50 2.00 16.75 2.00 IRS
10*12Y 2.25 0.00 2.25 2.59 2.64 450 2.00 7.75 -0.25 06M oDD
10*15Y 2.25 0.00 2.25 3.09 3.59 6.75 2.00 13.00 -0.75 09M i
10*20Y -0.75 0.00 -0.60 1.25 161 10.25 -1.50 27.50 -11.00 01Y
1.5Y
BOND 02y 9*12M  -3.25
Tenor Lv. Hyd| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 67.25 3*7Y -2.25
1Y 1.749 0.60 1.747 1.801 1816 1.935 1.743 2.130 1.237 04Y [66.25 5%10Y 03/ 2.75
1.5Y 1.754 0.90 1.747 1.804 1.827 2.113 1.739 2.145 1.232 05Y [655
2y 1.740 0.80 1.737 1.798 1.820 2.230 1.715 2.230 1.225 07y |65 SPRD
3y 1.735 1.80 1.719 1.762 1.791 2.315 1.675 2.315 1.200 10y |68
4y 1.790 1.70 1.774 1.821 1.855 2.502 1.725 2.502 1.232 12Y
5Y 1.775 2.00 1.750 1.801 1.851 2.602 1.697 2.602 1217 15Y
7v 1.856 2.00 1.838 1.890 1.950 2.728 1.779 2.728 1.270 20Y
10Y 1.895 2.30 1.874 1919 1.969 2.815 1.805 2.815 1.355 1y CCS 32
20Y 1.925 1.00 1.909 1.955 2.019 2792 1.840 2.925 1430 BRS
PEEEW Lv. Y| Lv. Y| Al prul |
91d CD 1.86 -1.00 KTB 109.52 -0.07 109.57 109.58 109.51 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 175 3.00 | ktB | 128.18 -0.26 12840 | 12840 | 128.16 Hepsg 18 A -18 136 121 109 80 176 166
2 9 | 67,211 %< -465 67,676 43,895 32,017 21,895 59,691 53,315
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 5.60 0.15 5.65 4.06 2.62 6.75 -9.65 9.00 -17.75 IO 22|, 0|5 29 sto| 7|Ciet s 22| A Z
1.5Y 0.35 0.85 -0.06 -0.19 -1.03 2.25 -15.60 2.40 -19.10
S RN | oo | e | 2w [ an | ow s B 22 2 43
ay 12,00 0.80 11,94 1031 1,00 450 2500 2.00 3035 28 UU BEMZ 0oAXITh 23 S0 SHUI0| s=EH A2 0l0R,
5Y -11.50 -0.25 -10.09 -9.21 -11.08 -3.20 -27.25 455 -27.25
7v 19.35 0.00 1911 -18.83 2072 7.85 -35.15 470 -37.65 CRs, 2y 0|8 TN F2| 3.
10Y -20.50 0.45 -20.58 -19.26 -18.93 -7.50 -37.50 -7.50 -38.70
20Y -24.25 1.75 -24.68 -21.59 -22.27 1.75 -29.60 1.75 -48.50




