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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 1.7075 0.00 1.7020 1.6979 1.6291 1.7075 1.2925 2.6875 1.2875 -45,25 0.00 1y 13200 150 1.6200 0.7650 1%2Y 16A50 0.50
oM 1.7800 0.50 1.7670 1.7559 1.7103 1.7800 1.2650 27225 1.2500 -50.50 0.00 1.5Y 1.4000 150 1.6600 1.0200 2°3Y 13.00 0.00
1y 1.8550 150 1.8340 1.8231 1.7876 1.8550 1.2450 2.7675 1.2200 -52.50 0.00 2y 1.4850 2.00 1.6950 0.9700 2*5Y 2650 3.00
1.5Y 1.9625 2.25 1.9315 1.9146 1.8834 1.9625 1.2250 2.8425 1.1900 -49.75 0.00 3y 1.6150 2.00 1.7550 0.8550 3%4Y 7.00 150
2y 2.0350 2.25 2.0025 1.9786 1.9518 2.0350 1.2025 2.9200 11675 -47.75 0.00 4y 1.6850 3.50 1.8000 0.8400 3*5Y 13.50 3.00
3y 2.1300 3550 2.0865 2.0490 2.0327 2.1300 11975 3.0575 11550 -47.25 0.00 5Y 1.7500 5.00 1.8500 0.8350 4*5Y 6.50 150
4y 2.1850 4.00 2.1365 20931 2.0848 2.1850 1.2050 3.1725 11575 4450 0.00 7Y 1.8000 5.50 1.8950 0.8050 5+7Y 5.00 0.50
5Y 2.2275 425 2.1755 2.1266 2.1191 2.2275 1.2075 3.2750 11575 -36.00 0.00 10Y 1.9250 5.50 2.0150 0.7900 5+10Y 17.50 0.50
7Y 2.2725 475 2.2155 2.1593 2.1559 2.2725 1.2150 34350 11675
10y 23325 5.00 2.2725 2.2098 2.2091 23325 1.2525 3.5975 12125 u.s. TREASURY (32 99 7|F MYH|)
12Y 2.3750 525 23120 2.2470 2.2438 2.3750 1.2550 3.6300 1.2150 Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 2.3900 5.50 2.3250 2.2614 2.2534 2.3900 1.2575 3.6375 1.2150 2y 1.9768 0.0001 1.9767 1.9643 1.9602 1.9768 0.6460 1.9768 0.2800
20Y 2.3925 5.50 2.3270 2.2608 2.2550 2.3925 1.2575 3.7850 1.2150 10Y 2.5563 0.0010 2.5553 24804 24774 2.6060 1.5020 3.0300 13600
6*9M 7.25 0.50 6.50 5.80 8.12 12.50 -3.00 12.50 -6.00 U.S. TREASURY - KTB (33 ¥ 7|F MYl
9*12M 7.50 1.00 6.70 673 773 10.50 -2.00 10.50 425 Tenor Lv. HQUH| T-1 T-2 T-3 1¥Max | 1Y Min | 3YMax | 3Y Min
172y 18.00 0.75 16.85 1555 1641 2075 -4.50 2075 -5.50 2y -13.82 249 -11.33 -11.07 -10.18 10.19 -70.50 10.19 -264.00
2*3Y 950 1.25 8.40 7.04 8.10 11.00 -1.00 14.25 -1.75 10Y 737 -5.90 -147 -5.66 376 4740 2446 4740 -98.50
2*4Y 15.00 175 1340 1145 13.30 18.00 -0.75 2775 -1.75
2*5Y 19.25 2.00 17.30 14.80 16.74 21.25 -0.75 38.50 -1.75 Lv. Y| T-1 T-2 T-3 1V Max | 1Y Min | 3Y Max | 3Y Min
3*4Y 5.50 050 5.00 441 521 775 0.00 14.00 -0.50 IRS 2*10Y | 2975 275 27.00 26.25 25.50 41.50 350 68.25 275
3*5Y 975 0.75 8.90 776 8.64 14.00 0.00 25.00 -0.50 KTB 2*10Y| 5150 350 48.00 46.20 4530 68.70 12.50 89.00 11.80
4*5Y 425 0.25 3.90 335 343 6.25 0.00 11.25 -0.25 UST 2*10Y| 5795 0.09 57.86 5161 5172 135.50 41.06 264.00 41.06
5+7Y 450 050 4.00 3.26 3.68 10.50 075 16.00 0.25
5410 | 1050 075 9.70 831 9.00 2225 4.00 3225 375
7*10Y 6.00 0.25 5.70 5.05 533 1275 3.00 16.75 3.00 IRS
10*12Y 425 0.25 3.95 373 346 425 -0.25 775 -0.25 06M DD
10*15Y 575 050 5.25 516 443 575 -0.75 15.00 -0.75 09M Tenor
10*20Y 6.00 050 545 5.10 458 7.50 -11.00 31.00 -11.00 01y  [855
1.5Y
BOND 02Y |325/35/04 2*3Y 09
Tenor Lv. HQUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03y |125/13 27y 14
1y 1.826 150 1.812 1.836 1.823 1.885 1.252 2720 1.237 04y 2*5Y 195
1.5Y 2.000 2.00 1.982 1.984 1978 2037 1.240 2.820 1.232 05Y |215/2225/225/ 235 5Y 425
2y 2115 2550 2.085 2076 2071 2.165 1.225 2.920 1.225 07y SPRD [510Y 105
3y 2175 230 2138 2112 2117 2.206 1212 3.050 1.200 10v 10"15Y 55/575
4y 2355 3.80 2308 2.264 2275 2.360 1.242 3.280 1.232 12Y
5Y 2.449 6.20 2378 2326 2327 2449 1.240 3410 1217 15Y
7Y 2573 6.30 2.499 2445 2455 2573 1.300 3.563 1.270 20Y
10Y 2.630 6.00 2.556 2490 2.506 2,630 1392 3.750 1355 5Y 72
20Y 2.580 450 2534 2467 2475 2,580 1451 3.943 1430 e
Lv. H| Lv. HYd| Al i |
91d CD 1.66 0.00 KTB 107.71 -0.13 107.76 107.76 107.66 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 149 -1.00 | kB | 12016 -0.64 12042 | 12045 | 120.01 Hepsg 211 A 110 101 91 107 104 111 76
2 o 71572 949l | 39437 32,135 36,910 31,906 30,057 25,829 20,776
(1-2Y §9t 3-10Y =1, 258 A|7tH7}
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 2.90 0.00 2.22 -1.25 352 9.00 -17.75 11.00 -17.75 2K 22|, AL Oz HE Az,
1.5y -3.75 0.25 -5.03 -6.94 -9.44 240 -19.10 7.25 -19.10 M2 BOJ 71 M2 20 2 Q2 0|2 22| Uty U Q910 3M&I0M C|F 2 DjE sk
2y -8.00 -0.25 821 -9.78 -11.92 -135 -25.15 6.50 -25.15 a0l CEE AW 7|XEAS U2 Ast §S.
3y -4.50 1.20 513 -6.33 -840 475 -19.50 11.00 -19.50
4y -17.00 0.20 -17.15 -17.12 -19.05 -3.20 -30.35 2.00 -30.35 o ma Abe GiBES SOl BIA N 270N 22| AL, 7 —
5Y 2215 195 2021 719.89 2082 225 2725 455 2725 RS, 22 52| &5 JLS Lo AU S0 ASEH T AN F2| &S AR B0} 2B
7Y -30.05 -1.55 -28.39 -28.53 -29.89 7.50 -37.65 -3.75 -37.65 M HUOIM Aot SLROW, 53] 1v,2Y,3Y,5Yat BEste o7t FE.
10y -29.75 -1.00 -28.39 -28.00 -29.70 -12.95 -38.70 -6.25 -38.70
20Y -18.75 1.00 -20.70 -20.59 -22.04 -14.75 -48.50 -145 -48.50 CRS, 22| M7t Al OFZE EXjAQ 2 HE7F Lo BA Z7| Bl SACE 22| A4




