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Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 1.8075 -0.50 1.8140 1.8240 1.8578 19125 1.6750 2.0875 1.2875 -72,00 -0.75 1Y mzoo -1.50 14750 0.9950 1%2Y -13Aoo -1.50
oM 17725 -0.75 17790 1.8003 1.8401 19125 17375 2.0525 1.2500 -74.50 0.25 1.5Y 0.9500 -1.00 1.5250 1.2050 2*3Y -3.00 0.00
1Y 1.7400 -0.75 1.7490 17756 1.8189 1.9200 1.7400 2.0325 1.2200 -76.25 -2.00 2y 0.8900 -3.00 1.5650 1.2950 2*5Y -3.00 0.00
1.5Y 1.6950 -1.25 1.7090 17374 17828 2.0250 1.6950 2.0325 1.1900 -75.75 -1.75 3y 0.8600 -3.00 1.6550 0.8600 3*4Y 0.00 0.00
2y 1.6525 -1.00 1.6665 1.6959 1.7460 2.1150 1.6525 2.1150 1.1675 -74.50 -1.75 4y 0.8600 -3.00 1.7200 0.8600 3*5Y 0.00 0.00
3y 16175 -1.25 1.6340 1.6661 17132 2.2225 16175 2.2225 1.1550 -74.25 -2.00 5Y 0.8600 -3.00 1.7800 0.8600 4*5Y 0.00 0.00
4y 1.6050 -1.25 1.6200 1.6555 1.6983 2.2950 1.6050 2.2950 1.1575 -67.25 -1.75 7v 0.9250 -3.00 1.8950 0.9250 5*7Y 6.50 0.00
5Y 1.6025 -1.00 16145 1.6491 16910 2.3400 1.6025 2.3400 1.1575 -56.00 -1.75 10Y 1.0650 -3.00 2.0500 1.0650 5*10Y 20.50 0.00
7v 1.5975 -1.25 1.6085 1.6458 1.6871 2.3950 1.5950 2.3950 1.1675
10Y 1.6250 -1.25 1.6380 1.6754 1.7148 2.4850 1.6150 2.4850 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.6525 -1.25 1.6655 1.7015 1.7406 2.5225 1.6425 2.5225 1.2150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.6600 -1.25 16730 1.7100 1.7468 2.5400 1.6450 2.5400 1.2150 2y 2.2248 -0.0290 2.2538 2.2290 2.2002 29773 1.8870 29773 0.4800
20Y 1.6375 -1.25 1.6510 1.6905 1.7276 2.5600 1.6225 2.6500 1.2150 10Y 2.3856 -0.0434 2.4290 2.4201 23927 3.2382 23735 3.2382 1.3600
6*9M -3.50 -0.25 -3.50 -2.38 -1.77 8.50 -5.25 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F H
9*12M -3.25 0.00 -3.00 -2.46 -2.12 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 -8.75 -0.25 -8.25 -7.98 -7.29 23.00 -11.00 23.00 -11.00 2y 52.98 24 55.38 52.20 50.02 103.03 -20.30 103.03 -147.70
2*3Y -3.50 -0.25 -3.25 -2.98 -3.28 13.25 -4.25 13.25 -4.25 10Y 56.06 -3.34 59.40 57.31 56.77 98.82 -11.26 98.82 -52.70
2*4Y -475 -0.25 -4.65 -4.04 -4.77 21.75 -6.50 23.50 -6.50
2*5Y -5.00 0.00 -5.20 -4.68 -5.50 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 -1.25 0.00 -1.40 -1.06 -1.50 8.50 -2.50 11.25 -2.50 IRS 2*10Y | -2.75 -0.25 -2.50 -2.75 -3.00 42.50 -6.50 6275 -6.50
3*5Y -1.50 0.25 -1.95 -1.70 -2.22 14.00 -3.50 22.00 -3.50 KTB 2*10Y|  13.00 -0.50 13.50 14.00 12.50 63.50 430 82.90 430
4*5Y -0.25 0.25 -0.55 -0.64 -0.72 6.00 -1.25 10.75 -1.25 UST 2*10Y| 16.08 -1.44 17.52 19.11 19.25 79.07 -23.40 177.00 -23.40
5*7Y -0.50 -0.25 -0.60 -0.34 -0.39 7.25 -1.25 14.75 -1.25
5410V | 225 -0.25 235 263 238 1625 075 3075 075
7*10Y 2.75 0.00 2.95 2.96 2.77 9.50 1.75 16.75 175 IRS
10*12Y 2.75 0.00 2.75 261 2.59 450 2.00 7.75 -0.25 06M oDD
10*15Y 3.50 0.00 3.50 3.46 3.21 6.75 2.00 13.00 -0.75 09M Tenor
10*20Y 1.25 0.00 1.30 1.51 1.28 10.25 -1.50 27.50 -11.00 o1ty |74
1.5Y
BOND 02Y [655 5y*10y 2.25
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y [63/62.75
1Y 1.679 0.00 1.682 1718 1.770 1.935 1.679 2.020 1.237 04Y
1.5Y 1.677 0.00 1.681 1722 1.775 2.113 1677 2.113 1.232 05Y
2y 1.695 -0.50 1.700 1.730 1.773 2.230 1.695 2.230 1.225 07Y SPRD
3y 1.661 -0.10 1.667 1.704 1.746 2315 1.661 2315 1.200 10Y
4y 1717 -0.50 1.726 1.760 1.803 2.502 1717 2.502 1.232 12Y
5Y 1.707 -0.30 1.711 1.745 1.790 2.602 1.697 2.602 1217 15Y
7v 1.791 -0.60 1.795 1.827 1.875 2.728 1.779 2.728 1.270 20Y
10Y 1.825 -1.00 1.831 1.863 1.907 2.815 1.805 2.815 1.355 2y 89
20Y 1.870 0.30 1.865 1.896 1.941 2792 1.840 2.817 1430 BRS
PEEEW Lv. Y| Lv. Y| Al o |
91d CD 1.84 0.00 KTB 109.71 0.02 109.68 109.72 109.67 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 173 0.00 | LkTB | 128.92 0.07 128.78 | 12894 | 12877 EEEE] 84 2 5 89 52 73 119 79 89
2 9 | 25,560 A4 665 24,895 15,710 40,610 46,295 22914 26,950
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 6.10 -0.75 6.74 5.81 4.86 7.85 -9.65 9.00 -17.75 SOk 22|, 014 2977 O|O{ K K| B e 22| 2|H EHoj| HIS A S|l SZA|
1.5Y 1.80 -1.25 2.84 155 0.78 3.70 -12.55 3.70 -19.10
2y -4.25 -0.50 -3.33 -3.36 -2.67 -0.25 -15.70 -0.25 -25.15 IRS, & SIS X|X|S7 QKT © o2 Bat
3Y -4.35 -1.15 -3.34 -3.80 -3.31 2.55 -13.50 475 -19.50 = o -
4y -11.20 -0.75 -10.56 -10.45 -10.44 -4.50 -25.00 2.00 -30.35 kDI 8T8 WY WX 2K & 2.
5Y -1045 -0.70 -9.69 -9.55 -9.86 -3.20 -27.25 455 -27.25 N
7v 19.35 -0.65 1867 18.14 18.75 7.85 -35.15 470 -37.65 CRs, T T2t Bt
10Y -20.00 -0.25 -19.26 -18.74 -19.20 -7.50 -37.50 -7.50 -38.70
20Y -23.25 -1.55 -21.42 -20.54 -21.36 175 -29.60 175 -48.50




