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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 14100 0.50 14055 14111 1.4068 1.5925 1.2875 27575 1.2875 -60,00 -0.50 1y 08900 0.00 1.4000 0.7650 1%2Y 11Aoo 0.00
oM 14500 0.50 14455 1.4580 14422 1.5500 1.2500 2.7900 1.2500 -62.00 -0.75 1.5Y 0.9300 0.00 1.2850 0.8100 2*3Y 9.50 -0.50
1y 14900 0.50 14860 1.5009 14778 1.5625 1.2200 2.8150 1.2200 -60.25 -0.75 2y 1.0000 0.00 1.2250 0.7950 2*5Y 25.50 -0.50
1.5V 1.5500 0.75 1.5445 1.5610 1.5297 1.6025 1.1900 2.8725 1.1900 -58.50 -1.50 3y 1.0950 -0.50 1.3150 0.7350 3*aY 9.00 0.00
2Y 1.6025 0.75 1.5960 1.6109 1.5700 1.6475 1.1675 2.9350 1.1675 -55.25 -2.50 4y 1.1850 -0.50 1.3750 0.6900 3*5Y 16.00 0.00
3y 1.6800 1.00 1.6715 1.6896 1.6405 1.7250 1.1550 3.0650 1.1550 -52.75 -2.75 5Y 1.2550 -0.50 1.4350 0.6600 4*5Y 7.00 0.00
4y 1.7375 2.00 1.7225 1.7440 1.6924 1.7925 1.1575 3.1875 1.1575 -53.50 -2.75 7Y 1.3100 -0.50 1.4500 0.6550 5*7Y 5.50 0.00
5Y 1.7825 225 1.7675 1.7928 17383 1.8475 1.1575 3.3050 1.1575 -51.00 -2.75 10Y 1.4250 -0.50 1.9050 0.6300 5*10Y 17.00 0.00
7Y 1.8450 225 1.8285 1.8563 1.8023 1.9250 1.1675 34625 1.1675
10Y 1.9350 225 1.9185 1.9470 1.8952 2.0250 1.2125 3.6250 1.2125 U.S. TREASURY (3t2 Y 7| M YH|)
12Y 1.9675 225 1.9515 1.9759 1.9279 2.0650 1.2150 3.6575 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 1.9725 225 1.9565 1.9795 1.9327 2.0575 1.2150 3.6675 1.2150 2y 1.3471 -0.8 1.3551 1.3512 1.3671 1.7169 0.5600 1.7169 0.2000
20Y 1.9850 2.25 1.9690 1.9905 1.9386 2.0575 1.2150 3.8075 1.2150 10Y 2.2553 -419 22972 22927 23187 2.6060 1.3600 3.0300 1.3600
6*9M 4.00 0.00 4.00 4.69 3.54 5.25 -6.00 5.25 -6.50 U.S. TREASURY - KTB (B2 g 7|F M|
9*12M 4.00 0.00 4.05 4.29 3.55 475 -4.00 475 -5.75 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 11.25 0.25 11.00 11.00 9.22 1175 -5.50 16.25 -8.75 2y -0.2879 -16 -0.2719 -0.2788 -0.2579 0.1019 -0.7720 0.1019 -2.6400
2*3Y 7.75 0.25 7.55 7.88 7.05 8.50 -1.75 15.00 -1.75 10Y 0.0047 7.49 -0.0702 -0.0677 -0.1017 0.1150 -0.4740 1.2400 -0.4740
2*4Y 13.50 1.25 12.65 1331 12.25 15.25 -1.75 28.25 -1.75
2*5Y 18.00 150 17.15 1819 16.84 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 5.75 1.00 5.10 5.44 5.20 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 33.25 1.50 3175 3175 3175 41.50 2.75 7025 2.75
3*5Y 10.25 1.25 9.60 10.31 9.79 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 7340 3.00 7040 69.90 69.00 73.90 11.80 90.00 11.80
4*5Y 450 0.25 450 4.88 459 6.25 -0.25 1175 -0.25 UST 2*10Y| 90.82 -3.39 94.21 94.15 95.16 135.50 41.06 264.00 41.06
5*7Y 6.25 0.00 6.10 6.35 6.40 10.50 0.25 16.25 0.25
5410Y | 1525 0.0 1510 1543 15.68 2225 375 3225 375
7*10Y 9.00 0.00 9.00 9.08 9.28 12.75 3.00 16.75 3.00 IRS 6y @ 815
10*12Y 3.25 0.00 3.30 2.89 3.27 5.50 -0.25 7.75 -0.25 o6M |41 oD
10*15Y 3.75 0.00 3.80 3.25 3.75 8.00 -0.75 15.00 -0.75 09M i
10*20Y 5.00 0.00 5.05 435 435 11.25 -11.00 31.00 -11.00 o1y
15Y |55
BOND 02y [60.25
Tenor Lv. HUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y |68
1y 1410 -0.20 1416 1436 1.440 1723 1.237 2.750 1.237 04Y [7357375
1.5V 1.526 0.30 1.528 1.554 1.548 1.768 1.232 2.890 1.232 osy |77.75
2y 1.635 0.80 1.632 1.654 1.628 1.830 1.225 2.990 1.225 07Y SPRD
3y 1.730 1.00 1.720 1.739 1.700 1.830 1.200 3.120 1.200 10v  [93.25
4y 1.855 1.50 1.841 1.865 1.829 1.975 1.232 3.340 1.232 12y
5Y 1.950 2.50 1.926 1.942 1.904 2.000 1217 3.430 1217 15Y
7Y 2126 2.70 2103 2128 2.102 2221 1.270 3.590 1.270 20Y
10Y 2.260 3.30 2.234 2253 2.224 2321 1.355 3.750 1.355
20Y 2.336 3.60 2.301 2315 2.320 2430 1430 3.943 1430 BRS
Lv. HYy| Lv. HYd| Al a |
91d CD 139 0.00 KTB 109.30 -0.05 109.34 109.34 109.30 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 124 0.01 | ktB | 12425 -0.33 12450 | 12450 | 124.20 Hepsg 78 58 20 69 62 52 84 42
2 o | 25,958 of 8l 21,098 4,860 14,665 15,553 12,260 23,163 15,630
BOND SWAP SPRD (1-2Y £t 3-10Y 20,25 A|ZIE7}t UBEHF 7|F)
Tenor | Lv. | Sl | SMA | 20MA | GOMA | IVMax | 1VMin | 3YMax | 3YMin
1y 8.00 0.70 7.02 6.52 3.79 8.00 -17.75 13.00 -17.75 IRSE A7|77HS FA0 2 Ara0pZ AHAHI|S HE7L 29|12 20| 258 HQOLL Z83 £9|7|2 QK& C|Z Az
1.5Y 240 0.45 1.67 0.75 -1.79 240 -19.10 9.75 -19.10 C A7t B2 HYE. QS E0{ 44D 5HS SAo=Z 7 EH7|' seSIEZ{oZ HQl
2y -3.25 -0.05 -3.58 -4.27 -5.82 -1.35 -25.15 9.50 -25.15
e T s B 828 ) 172 033 822 2% o o
5Y -16.75 -0.25 -15.83 -14.93 -16.59 -2.25 -27.25 8.50 -27.25
7Y -28.10 -0.45 -27.43 -27.18 -29.95 -7.50 -37.65 2.00 -37.65
10Y -32.50 -1.05 -31.53 -30.55 -32.85 -12.95 -38.70 6.00 -38.70
20Y -35.10 -1.35 -33.22 -32.40 -38.13 -13.95 -48.50 475 -48.50




