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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 1.8250 -0.25 1.8265 1.8370 1.8656 19125 1.6750 2.0875 1.2875 -74,25 -0.50 1Y 1A0450 -1.00 14750 0.9950 1%2Y -750 1.50
oM 1.8075 -0.50 18125 1.8194 1.8510 19125 17375 2.0525 1.2500 -75.75 1.00 1.5Y 0.9950 0.50 1.5250 1.2350 2*3Y -4.00 0.00
1Y 1.7875 -0.50 17910 1.7991 1.8315 1.9200 17575 2.0325 1.2200 -74.25 1.00 2Y 0.9700 0.50 1.5650 1.3200 2*5Y -5.50 0.50
1.5Y 1.7525 -0.50 1.7545 1.7644 1.7968 2.0250 17125 2.0325 1.1900 -75.50 1.00 3Y 0.9300 0.50 1.6550 0.9000 3*4Y 0.00 0.50
2y 17125 -0.50 17130 17255 17613 2.1150 16725 2.1150 1.1675 -74.75 1.25 4y 0.9300 1.00 1.7200 0.8900 3*5Y -1.50 0.50
3y 1.6850 -0.50 1.6840 1.6948 17283 2.2225 1.6350 2.2225 1.1550 -75.50 1.25 5Y 0.9150 1.00 1.7800 0.8750 4*5Y -1.50 0.00
4y 16775 -0.25 16730 1.6826 17135 2.2950 16150 2.2950 1.1575 -69.50 1.75 7Y 0.9750 1.50 1.8950 0.9300 5*7Y 6.00 0.50
5Y 1.6700 -0.25 1.6655 16761 1.7062 2.3400 1.6050 2.3400 1.1575 -58.25 1.75 10Y 1.1150 1.50 2.0500 1.0700 5*10Y 20.00 0.50
7v 1.6700 -0.25 1.6640 1.6745 1.7031 2.3950 1.5950 2.3950 1.1675
10Y 1.6975 -0.25 1.6930 1.7023 1.7321 2.4850 1.6150 2.4850 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.7250 -0.25 1.7195 1.7275 1.7578 2.5225 1.6425 2.5225 12150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.7350 -0.25 17295 17351 17643 2.5400 1.6450 2.5400 1.2150 2y 2.1843 -0.5177 2.7020 2.2580 2.3068 29773 1.8526 29773 0.4500
20Y 17175 -0.25 17120 17138 1.7463 2.5600 1.6225 2.6500 1.2150 10Y 24077 -0.0603 2.4680 2.4449 24838 3.2382 23735 3.2382 1.3600
6*9M -1.75 -0.25 -1.40 -1.76 -147 8.50 -5.25 12.50 -6.00 U.S. TREASURY - KTB (o= HYPL 7|= HYY
9*12M -2.00 0.00 -2.15 -2.03 -1.95 8.25 -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 -7.50 0.00 -7.80 -7.36 -7.02 23.00 -11.00 23.00 -11.00 2y 4473 -51.47 96.20 53.10 56.48 103.03 -22.88 103.03 -152.70
2*3Y -2.75 0.00 -2.90 -3.08 -3.30 13.25 -4.25 13.25 -4.25 10Y 53.07 -6.23 59.30 58.79 60.38 98.82 -11.26 98.82 -59.50
2*4Y -3.50 0.25 -4.00 -4.29 -4.78 21.75 -6.50 23.50 -6.50
2*5Y -4.25 0.25 -4.75 -4.94 -5.51 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 -0.75 0.25 -1.10 -1.21 -148 8.50 -2.50 11.25 -2.50 IRS 2*10Y | -1.50 0.25 -1.75 -2.75 -2.25 42.50 -6.50 6275 -6.50
3*5Y -1.50 0.25 -1.85 -1.86 -2.21 14.00 -3.50 22.00 -3.50 KTB 2*10Y|  14.00 0.50 13.50 13.00 13.80 63.50 430 82.90 430
4*5Y -0.75 0.00 -0.75 -0.65 -0.74 6.00 -1.25 10.75 -1.25 UST 2*10Y| 2234 4574 -23.40 18.69 17.70 79.07 -23.40 177.00 -23.40
5*7Y 0.00 0.00 -0.15 -0.16 -0.30 7.25 -1.25 14.75 -1.25
5410V | 275 0.0 275 261 260 1625 075 3075 075
7*10Y 2.75 0.00 2.90 278 2.90 9.50 1.75 16.75 175 IRS
10*12Y 2.75 0.00 2.65 2.53 2.57 450 2.00 7.75 -0.25 06M oDD
10*15Y 3.75 0.00 3.65 3.29 3.22 6.75 2.00 13.00 -0.75 09M i
10*20Y 2.00 0.00 1.90 1.15 142 10.25 -1.50 27.50 -11.00 01y [7875
1.5Y
BOND 02y |71 3y*5y -1.5
Tenor Lv. HH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y [68.5/68.25
1Y 1713 -0.10 1.721 1.747 1.788 1.935 1713 2.020 1.237 04Y
1.5Y 1.720 -0.20 1727 1.753 1.793 2.113 1.720 2.113 1.232 05Y [66.75
2y 1737 -0.30 1738 1752 1.788 2.230 1.715 2.230 1.225 07Y SPRD
3y 1.720 0.00 1716 1733 1.761 2315 1.675 2315 1.200 10Y
4y 1.780 0.00 1.775 1.787 1.819 2.502 1.725 2.502 1.232 12Y
5Y 1.767 0.20 1.759 1.773 1.807 2.602 1.697 2.602 1217 15Y
7v 1.846 0.40 1.841 1.854 1.895 2.728 1.779 2.728 1.270 20Y
10Y 1.877 0.20 1.875 1.891 1.925 2.815 1.805 2.815 1.355
20Y 1914 0.40 1.912 1918 1.964 2792 1.840 2.817 1430 BRS
PEEEW Lv. Y| Lv. Y| Al o |
91d CD 1.84 0.00 KTB 109.51 0.01 109.54 109.56 109.51 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 174 0.00 | ktB | 12836 -0.02 128.52 128.58 128.36 EEEES 66 A -23 89 101 74 45 72 0
2 9 | 19,621 A& | -14514 34,135 36,116 31,893 13,170 45,880 0,000
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 7.45 -0.40 7.00 5.18 435 7.85 -9.65 9.00 -17.75 IR 22, Y HEto AZ ML
1.5Y 3.25 -0.30 2.71 117 0.35 3.55 -12.55 3.55 -19.10
e I T v RN | O I S AR s
4y -10.25 -0.25 -10.18 -1043 -10.50 -4.50 -25.00 2.00 -30.35 sJAPEI ;HH HE HE 8o FYo= 3=y,
5Y -9.70 -0.45 -9.37 -9.64 -10.13 -3.20 -27.25 455 -27.25
7v -17.60 -0.65 17.68 17.92 1917 7.85 -35.15 470 -37.65 CRs, 1 H2| TN &35
10Y -17.95 -0.45 -18.18 -18.88 -19.32 -7.50 -37.50 -7.50 -38.70
20Y -19.65 -0.65 -20.00 -20.38 -21.72 175 -29.60 175 -48.50




