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gwRS ... |
Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 1.4050 0.50 13970 14770 1.6413 19125 13900 19125 1.2875 -82,25 225 1Y 0A4550 150 1.4550 0.4550 12y -2050 -0.50
oM 13350 0.75 13255 14164 1.5803 19125 13175 19125 1.2500 -84.00 3.25 1.5Y 0.3600 -2.00 1.4000 1.0400 2*3Y 450 0.00
1Y 12775 0.75 1.2650 13684 1.5308 1.9200 1.2550 1.9200 1.2200 -89.00 3.25 2y 0.2500 -2.00 1.4400 1.0900 2*5Y -6.50 0.00
1.5Y 1.2000 1.25 1.1845 1.3065 1.4667 2.0250 1.1725 2.0250 11725 -88.50 3.25 3y 0.2050 -2.00 1.5350 0.2050 34y 0.00 0.00
2y 1.1400 1.25 1.1240 1.2541 14170 2.1150 1.1100 2.1150 1.1100 -86.75 375 4y 0.2050 -2.00 1.5850 0.2050 3+5Y -2.00 0.00
3y 1.0900 1.25 1.0740 1.2170 13759 2.2225 1.0600 2.2225 1.0600 -87.75 375 5Y 0.1850 -2.00 1.6600 0.1850 4*5Y -2.00 0.00
ay 1.0725 1.75 1.0510 1.1999 13582 2.2900 1.0350 2.2950 1.0350 -82.75 275 7Y 0.2300 -1.00 1.7800 0.2300 5+7Y 450 1.00
5Y 1.0625 1.75 1.0395 11915 13471 2.3350 1.0225 2.3400 1.0225 -69.25 275 10Y 0.3850 -1.00 1.9500 0.3850 5%10Y 20.00 1.00
7Y 1.0575 1.75 1.0355 11911 13433 2.3825 1.0200 2.3950 1.0200
10Y 1.0775 1.75 1.0550 1.2245 1.3743 2.4475 1.0375 2.4850 1.0375 U.S. TREASURY (H=2 A 7|FE MH))
12Y 1.0950 2.00 1.0715 1.2436 1.3958 2.4875 1.0550 2.5225 1.0550 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.0775 2.00 1.0550 1.2356 13914 2.5075 1.0350 2.5400 1.0350 2y 1.5877 -0.0487 1.6364 1.6168 1.6130 2.9773 15773 2.9773 0.5400
20Y 1.0025 1.75 0.9935 1.1955 13587 2.5300 0.9750 2.6500 0.9750 10Y 1.6488 -0.0992 1.7480 17196 1.7336 3.2382 1.6488 3.2382 1.3600
6*9M -7.00 0.25 -7.15 -6.06 -6.10 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB CEEEEEEEEE
9*12M -5.75 0.00 -6.05 -4.80 -4.94 8.00 -7.00 10.50 -7.00 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1+%2Y -13.75 050 -14.10 -1143 -11.39 20.50 -14.50 23.00 1450 2y 4107 537 46.44 44.68 44.80 103.03 10.79 103.03 -130.00
273Y -5.00 0.00 -5.00 371 -4.10 11.50 -5.00 13.25 -5.00 10Y 36.68 -10.12 46.80 44.76 48.66 98.82 8.95 98.82 -43.50
2*4Y -6.75 0.50 -7.30 -5.43 -5.88 18.50 -8.25 23.50 -8.25
2*5Y -7.75 050 -8.45 -6.26 -6.98 23.25 -10.00 34,00 -10.00 | SPRD T2 HH| T-1 T-2 T-3 1Y Max | 1Y Min | 3Y Max | 3Y Min
3*4Y 175 050 230 -1.71 -1.78 750 325 11.25 325 IRS 2*10Y | -6.25 0.50 -6.75 -7.00 -7.25 35.75 -9.50 62.75 -9.50
3*5Y 275 050 -345 -2.55 -2.88 12.50 -5.25 22.00 -5.25 KTB 2*10Y| 10.50 -0.30 10.80 10.20 8.20 63.50 430 82.90 430
4*5Y -1.00 0.00 -1.15 -0.84 -1.10 5.25 225 10.75 225 UST 2*10Y| 611 -5.05 11.16 10.28 12.06 57.72 -2340 177.00 -2340
5*7Y -0.50 0.00 -0.40 -0.04 -039 6.25 175 14.75 175
5+10Y 1.50 0.00 155 330 271 14.00 050 3075 050
7*10Y 2.00 0.00 1.95 334 3.10 7.75 175 16.75 175 IRS
10*12Y 175 0.25 1.65 1.91 215 450 1.50 7.00 -0.25 06M DD
10*15Y 0.00 0.25 0.00 1.11 172 6.75 -0.25 12.50 -0.75 09M Tenor
10%20Y 750 0.00 -6.15 -2.90 -155 10.25 -7.50 24.25 -11.00 01y  |2775
1.5Y
o2y 1520y -7.75
Tenor Lv. HUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03y
1Y 1214 -0.20 1.223 1311 1478 1.918 1214 1.935 1214 04y
1.5Y 1.189 0.10 1.194 1.305 1475 2113 1.185 2113 1.185 05Y |55
2Y 1177 050 1.176 1.295 1462 2212 1.165 2.230 1.165 07y SPRD
3y 1.182 0.70 1.167 1276 1432 2308 1.147 2315 1.147 10Y
ay 1217 0.70 1.198 1316 1478 2.486 1.175 2,502 1.175 12Y
5Y 1.220 050 1.201 1314 1.468 2592 1177 2.602 1177 15Y
7Y 1272 0.30 1.256 1376 1538 2711 1.235 2728 1.235 20y
10Y 1.282 0.20 1.267 1.391 1.555 2.815 1.247 2.815 1.247 15y CCS 38
20Y 1.270 0.30 1.259 1.388 1579 2.790 1.245 2817 1.245 s |2y ccs 27
Lv. HYd| Lv. | Al a |
91d CD 1.49 0.00 KTB 111.21 -0.01 111.21 111.23 111.18 TODAY KRX CCP Y| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 151 2.00 | LkTB | 13470 0.00 134.71 13476 | 13461 Hepsg 36 -67 103 137 161 148 113 100
EREN 17,775 o4& | -22925 40,700 42,820 45,735 44,130 37,125 31,742
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 6.35 0.95 4.20 5.74 5.6 1045 -9.65 1045 -17.75 IO 22|, YN 20| 22| AZ sja
1.5Y 1.10 1.15 -0.95 0.10 -0.79 3.70 -10.60 3.70 -19.10
S R W o o e e e i o RS, 8 7 22| 4, An aEimy,
-9. ] 9. -5, -5, . -12. ] -19. o L o °
ay -1445 1.05 -14.70 -11.64 -12.00 -4.50 -23.75 -0.45 -30.35 RIFEE 20F AN A BA RS
5Y -15.75 1.25 -16.15 -12.29 -12.05 -3.20 -27.25 -1.50 -27.25
7v 2145 145 2209 18,51 -19.50 7.85 3475 750 -37.65 CRs, @ 712t 22| 32t
10y -2045 1.55 2122 -16.66 -18.11 -7.50 -37.50 -7.50 -38.70
20Y -26.75 1.45 -26.57 -19.29 -22.00 1.75 -29.60 1.75 -48.50




