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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 1.6975 -0.50 1.6990 1.6959 1.6946 1.7200 1.3025 26775 1.2875 -53,75 0.25 1y 13000 0.00 1.6200 0.7650 1%2Y 2A05 0.00
oM 1.7725 -0.25 17715 1.7646 1.7578 1.8025 1.2850 27075 1.2500 -60.00 0.50 1.5Y 1.3600 -0.50 1.6600 0.9150 2+3Y 2.05 0.00
1y 1.8375 -0.25 1.8375 1.8339 1.8260 1.8850 1.2700 2.7450 1.2200 -64.25 0.25 2Y 14150 -0.50 1.6950 0.8850 2*5Y 20.50 -0.50
1.5V 1.9600 -1.00 1.9620 1.9560 1.9295 2.0050 1.2550 2.8100 1.1900 -68.25 -0.25 3y 1.5000 -1.00 1.7550 0.8550 3*4Y 7.00 0.00
2Y 2.0575 -0.75 2.0575 2.0475 2.0033 2.1000 1.2325 2.8850 1.1675 -69.25 -0.25 4y 1.5700 -1.00 1.8000 0.8400 3*5Y 12.00 0.00
3y 21825 -0.75 21790 21646 2.0943 22175 1.2250 3.0275 1.1550 -70.00 -0.25 5Y 1.6200 -1.00 1.8500 0.8350 4*5Y 5.00 0.00
4y 2.2625 -0.75 2.2590 22424 21535 2.2950 1.2250 3.1450 1.1575 -65.50 0.00 7Y 1.7300 -0.50 1.8950 0.8050 5+7Y 11.00 0.50
5Y 2.3200 -0.75 2.3165 22956 21948 2.3400 1.2250 3.2400 1.1575 -59.25 -0.25 10Y 1.8850 -0.50 2.0150 0.7900 5*10Y 26.50 0.50
7Y 2.3850 -0.50 2.3790 2.3566 22387 23950 1.2350 3.3800 1.1675
10Y 24775 -0.25 2.4695 24384 23027 2.4850 1.2675 3.5250 1.2125 u.S. TREASURY (3t2 Y 7| M YH|)
12Y 2.5150 -0.25 2.5070 24754 2.3410 25225 1.2725 3.5600 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 2.5325 -0.25 2.5245 24921 2.3553 2.5400 1.2725 3.5825 1.2150 2y 2.2541 -0.0120 2.2661 2.2229 2.1936 22661 0.7400 22661 0.2800
20Y 2.5525 -0.25 2.5445 2.5106 2.3634 2.5600 1.2625 3.7325 1.2150 10Y 2.9207 -0.0293 2.9500 2.8877 2.8786 2.9500 1.5600 3.0300 1.3600
6*9M 7.50 0.25 7.25 6.88 6.32 12.50 -2.50 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 6.50 0.00 6.60 6.93 6.83 10.50 -1.75 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 22.00 -0.50 22.00 2136 17.72 23.00 -3.75 23.00 -5.50 2y 581 0.2 561 039 -114 10.19 -70.50 10.19 -264.00
2*3Y 12.50 0.00 12.15 1171 9.10 13.25 -0.75 14.25 -1.75 10Y 12.07 -2.73 14.80 777 8.36 4740 -24.46 4740 -98.50
2*4Y 20.50 0.00 20.15 19.49 15.02 2175 -0.75 2775 -1.75
2*5Y 26.25 0.00 25.90 24.81 19.15 27.25 -0.75 38.50 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
3*4Y 8.00 0.00 8.00 778 5.92 8.50 0.00 14.00 -0.50 IRS 2*10Y | 4200 0.50 4150 41.25 4125 42.50 3.50 68.25 2.75
3*5Y 13.75 0.00 13.75 13.10 10.05 14.00 0.00 25.00 -0.50 KTB 2*10Y| 60.40 1.20 59.20 59.10 59.00 68.70 12.50 89.00 11.80
4*5Y 5.75 0.00 5.75 5.32 413 6.25 0.00 11.25 -0.25 UST 2*10Y| 66.66 -1.73 68.39 66.48 68.50 135.50 41.06 264.00 41.06
5*7Y 6.50 0.25 6.25 6.10 439 10.50 1.00 15.25 0.25
510V [ 1575 050 1530 14.28 1080 2225 425 3075 375
7*10Y 9.25 0.25 9.05 8.18 6.40 12.75 3.25 16.75 3.00 IRS
10*12Y 3.75 0.00 3.75 3.70 3.83 450 0.00 7.75 -0.25 06M |70/70.25 COE
10*15Y 5.50 0.00 5.50 537 5.25 6.00 -0.75 15.00 -0.75 09M  [77/77.25/77175 Tenor
10*20Y 7.50 0.00 7.50 723 6.07 7.50 -11.00 31.00 -11.00 01y [8375/845
1.5Y
BOND 02y |[575/65/ 07 6*9m 7.25/75
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y |1825/19.25 2*5y  27.25
1y 1.872 -140 1.879 1.858 1.841 1.890 1.335 2720 1.237 04y [27.25 3*4y  08/85
1.5V 2.060 -1.50 2.068 2.048 2.006 2.080 1319 2.820 1.232 05Y [325/34.25
2y 2.196 -140 2.200 2186 2117 2230 1.297 2920 1.225 07Y SPRD
3y 2.295 -1.50 2.297 2277 2.179 2315 1.250 3.050 1.200 10y [50/50.25
4y 2.445 -0.70 2443 2435 2.336 2496 1312 3.280 1.232 12y
5Y 2.555 -1.00 2.556 2542 2415 2,602 1.270 3410 1217 15Y
7Y 2.702 -0.70 2.700 2680 2.544 2728 1357 3.563 1.270 20Y
10Y 2.800 -0.20 2.792 2.768 2.609 2812 1424 3.750 1.355
20Y 2.783 0.90 2.762 2724 2.567 2783 1457 3.943 1430 BRS
Lv. HYy| Lv. HYd| Al i |
91d CD 1.65 0.00 KTB 107.60 0.05 107.49 107.60 107.49 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL 1.50 0.00 | kB | 119.03 0.02 11879 | 119.03 | 11870 Hepsg 126 74 25 101 113 922 88 0 88
2 o | 61,225 9|2 | 28618 32,607 46,665 22,237 23,240 0,000 23,240
(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 -3.45 1.15 411 -2.37 -147 9.00 -17.75 11.00 -17.75
1.5Y -10.00 0.50 -10.62 -9.22 -7.68 240 -19.10 7.00 -19.10 MY 0|2 22| ASOZ 2 ZLst IAYMEL Q20| A SHE Oj42 $12ZES 0|1 2T OpZh A2 2= T
2y -13.85 0.65 -14.21 -13.88 -1141 -1.35 -25.15 5.50 -25.15 2 o2 27|12 A4S O
3y -11.25 0.75 -11.78 -11.19 -8.45 475 -19.50 8.75 -19.50
4y -18.25 -0.05 -18.40 -19.29 -18.23 -7.95 -30.35 2.00 -30.35 . . e L .
5Y 2350 0.25 2395 24.66 2200 225 2725 455 2725 RS= H20f Hloh BICIAlt 253 2010 MH|L &5 S0t 53] 150] -1bpot2{stt 71 B0l Shet.
7Y -31.70 0.20 -32.08 -32.35 -30.58 -11.50 -37.65 -3.75 -37.65
10Y -32.25 -0.05 -32.23 -33.01 -30.59 -12.95 -38.70 -8.20 -38.70 CRSE A% &f2f otz
20Y -23.05 -1.15 -21.79 -21.35 -20.38 -14.75 -48.50 -1.45 -48.50




