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gwRS ... |
Tenor Lv. Yy 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 1.8575 0.00 1.8545 1.8720 1.8343 1.9125 14125 2.2700 1.2875 -51,50 -0.75 1Y 13300 0.00 1.6200 0.8900 1+2Y -1350 0.00
9M 1.8525 0.25 1.8450 1.8581 1.8410 1.9125 1.4550 2.2475 1.2500 -57.50 -1.25 1.5Y 1.2600 0.00 1.6600 0.9050 2*3Y -2.50 0.00
1Y 1.8450 0.75 1.8300 1.8404 1.8416 1.9200 1.5000 2.2250 1.2200 -62.50 -1.25 2Y 1.1950 0.00 1.6950 0.9200 2*5Y -2.50 0.00
1.5Y 1.8350 1.25 1.8100 1.8193 1.8443 2.0250 1.5550 2.2350 1.1900 -63.25 -1.25 3Y 1.1700 0.00 1.7550 0.9850 3*4Y 0.00 0.00
2Y 1.8200 1.25 1.7905 1.7908 1.8415 2.1150 1.6000 2.2525 1.1675 -62.50 -1.25 4y 1.1700 0.00 1.8000 1.0700 3*5Y 0.00 0.00
3Y 1.8025 1.25 1.7675 1.7635 1.8413 22225 1.6750 2.3150 1.1550 -62.75 -1.25 5Y 1.1700 0.00 1.8500 1.0400 4*5Y 0.00 0.00
4y 1.7950 1.25 1.7600 1.7586 1.8524 2.2950 1.6900 2.3875 1.1575 -58.00 -1.50 7Y 1.2300 0.00 1.8950 1.0950 5*7Y 6.00 0.00
5Y 1.7975 1.25 1.7600 1.7564 1.8634 2.3400 1.6825 2.4475 1.1575 -49.50 -1.75 10Y 1.3650 0.00 2.0500 1.2600 5*10Y 19.50 0.00
7Y 1.8100 1.50 1.7690 1.7661 1.8840 2.3950 1.7000 2.5550 1.1675
10Y 1.8600 1.75 1.8145 1.8131 1.9396 2.4850 1.7525 2.6950 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.8850 1.75 1.8395 1.8363 1.9653 2.5225 1.7750 2.7675 12150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.9000 1.75 1.8545 1.8510 1.9734 2.5400 1.7950 2.8450 1.2150 2Y 2.6201 0.0000 2.6201 2.5657 2.5450 29773 1.2620 29773 0.3100
20Y 1.8550 1.75 1.8105 1.8078 1.9552 2.5600 1.7500 2.9925 1.2150 10Y 2.7856 0.0000 2.7856 2.7518 27242 3.2382 2.0387 3.2382 1.3600
6*9M -0.50 0.25 -0.95 -1.39 0.67 12.50 -2.25 12.50 -6.00 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -0.75 0.50 -1.50 -1.78 0.07 10.50 -3.00 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -2.50 0.50 -3.95 -4.96 -0.01 23.00 -6.75 23.00 -6.75 2y 78.81 03 7851 7407 72.00 103.03 -53.43 103.03 -187.00
2*3Y -1.75 0.00 -2.30 -2.73 -0.02 13.25 -4.25 13.25 -4.25 10Y 75.56 -1.80 77.36 7748 7492 98.82 -24.46 98.82 -63.50
2*4Y -2.50 0.00 -3.05 -3.21 1.09 2175 -475 23.50 -475
2*5Y -2.25 0.00 -3.05 -3.44 2.19 27.25 -5.50 34.00 -5.50 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y -0.75 0.00 -0.75 -0.49 1.11 8.50 -1.00 11.25 -1.00 IRS 2*10Y 4.00 0.50 3.50 2.00 1.50 42.50 -0.25 6275 -0.25
3*5Y -0.50 0.00 -0.75 -0.71 2.22 14.00 -1.50 22.00 -1.50 KTB 2*10Y| 19.80 2.10 17.70 15.20 15.00 63.50 8.50 82.90 8.50
4*5Y 0.25 0.00 0.00 -0.23 1.10 6.00 -0.75 10.75 -0.75 UST 2*10Y| 16.55 0.00 16.55 18.61 17.92 85.87 846 192.00 846
5*7Y 1.25 0.25 0.90 0.98 2.06 7.25 0.00 14.75 0.00
5410V | 625 050 5.45 568 762 1625 400 3075 375
7*10Y 5.00 0.25 455 470 5.56 9.50 4.00 16.75 3.00 IRS
10*12Y 2.50 0.00 2.50 231 2.57 450 2.00 7.75 -0.25 06M oDD
10*15Y 4.00 0.00 4.00 3.79 3.38 6.75 2.00 15.00 -0.75 09M i
10*20Y -0.50 0.00 -0.40 -0.54 1.56 10.25 -1.50 31.00 -11.00 01y
1.5Y
BOND 02y [81.5/81.25
Tenor Lv. HH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y  [79.5/79.75
1Y 1816 0.40 1.807 1.802 1.848 1.935 1451 2.200 1.237 04Y
1.5Y 1.838 0.30 1.833 1.835 1.886 2113 1.585 2.230 1.232 05Y
2y 1.832 -0.30 1.828 1.832 1.889 2.230 1.675 2.250 1.225 07Y SPRD
3y 1.820 0.50 1.805 1.808 1.870 2315 1737 2.315 1.200 10Y
4y 1.892 0.20 1.877 1.878 1.952 2.502 1.849 2.502 1.232 12y |88
5Y 1.897 0.20 1.878 1.877 1.959 2.602 1.825 2.602 1217 15Y
7Y 2.011 1.10 1.981 1.968 2.047 2.728 1913 2.728 1.270 20Y
10Y 2.030 1.80 1.991 1.972 2.088 2.815 1.923 2.862 1.355
20Y 2.075 3.50 2.025 1.988 2.064 2792 1.910 3.042 1430 BRS
PEEEW Lv. Y| Fﬁ @ Lv. Y| Al prul |
91d CD 1.86 0.00 KTB 109.21 -0.01 109.21 109.24 109.19 TODAY KRX CCP Held| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 175 0.00 | LKTB | 126.62 -0.18 12670 | 12686 | 126.62 Hepsg 75 -19 94 103 116 147 100 85
2 9 | 16,060 A | -8145 24,205 51,818 34,637 38,558 18,471 23,400
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 2.90 0.35 2.26 3.84 -0.66 6.75 -11.20 9.00 -17.75 IR 22|, A5 OrZh & OrZH0| 7R EA XA 2 22| AL,
1.5Y -0.30 0.95 -2.34 -1.59 -4.17 0.40 -15.60 3.75 -19.10
2y -1.20 155 -3.79 -4.10 -4.73 -0.25 -18.30 1.80 -25.15 IR, 22| As. 72 AE|ZY,
3Y -1.75 0.75 -3.73 -4.45 -2.90 2.55 -13.50 475 -19.50 3y 742 FA 02 Bh YK|7F Ersion], AME S X0l HIs HICIAS DS HOBIA 22| AL,
4y -9.70 1.05 -11.68 -11.98 -9.98 -4.50 -25.00 2.00 -30.35 204 QAT C120| 104 S0 Tt 10v-12y T7H &7| 205 2o
5Y -9.95 1.05 -11.78 -12.05 -9.56 -3.20 -27.25 455 -27.25 === = qEHE el =
7Y -20.10 0.40 -21.18 -20.21 -16.27 -7.85 -35.15 -4.70 -37.65
10y -17.00 -0.05 -17.67 -15.90 -14.82 -7.50 -37.50 -7.50 -38.70 CRS, 22| 23 ot
20Y -22.00 -1.75 -21.49 -18.02 -10.84 1.75 -34.95 1.75 -48.50




