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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 13975 -0.75 13990 1.3950 15574 19125 13750 19125 1.2875 -78,00 0.00 1Y 05000 -1.00 1.4550 0.3900 12y -23Aoo 0.00
oM 13275 -1.00 13285 13235 1.4900 19125 1.2925 19125 1.2500 -80.50 0.00 1.5Y 0.3900 -1.00 1.3950 1.0400 2*3Y -8.00 -0.50
1Y 1.2800 -1.00 1.2755 1.2645 14363 1.9200 1.2225 1.9200 1.2200 -86.25 -0.25 2y 0.2700 -1.00 1.3750 1.0900 2*5Y -10.00 0.00
1.5Y 1.1950 -1.00 1.1915 1.1845 13678 2.0250 1.1350 2.0250 1.1350 -89.50 -1.00 3y 0.1900 -1.50 1.4350 0.0450 3%4Y -0.50 0.00
2y 1.1325 -0.75 1.1305 11244 13143 2.1150 1.0700 2.1150 1.0700 -88.00 -1.00 4y 0.1850 -1.50 1.5000 0.0350 3+5Y -2.00 0.50
3y 1.0850 -0.50 1.0810 1.0744 12711 2.2225 1.0150 2.2225 1.0150 -88.00 -0.50 5Y 0.1700 -1.00 1.5650 0.0150 4*5Y 150 0.50
ay 1.0650 -0.50 1.0615 1.0515 1.2528 2.2900 0.9875 2.2950 0.9875 -80.50 -1.00 7Y 0.2400 -1.00 1.6950 0.0750 5+7Y 7.00 0.00
5Y 1.0500 -0.50 1.0470 1.0399 1.2418 2.3350 0.9775 2.3400 0.9775 -65.00 -1.25 10Y 04150 -1.00 1.8750 0.2550 5%10Y 24.50 0.00
7Y 1.0450 0.00 1.0380 1.0346 1.2386 2.3825 0.9725 2.3950 0.9725
10Y 1.0650 0.25 1.0590 1.0559 1.2686 24475 0.9925 2.4850 0.9925 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.0850 0.25 1.0790 1.0750 1.2887 2.4875 1.0125 2.5225 1.0125 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.0650 0.25 1.0590 1.0578 1.2796 2.5075 0.9925 2.5400 0.9925 2y 1.5319 0.0279 1.5040 1.5182 1.5391 2.9773 1.4885 2.9773 0.5400
20Y 0.9900 0.25 0.9830 0.9889 1.2366 2.5300 0.9125 2.5650 0.9125 10Y 1.4970 0.0159 1.4811 14719 1.5351 3.2382 14719 3.2382 1.3600
6*9M -7.00 -0.25 -7.05 -7.15 -6.73 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB CEEEEEEEEE
9*12M -4.75 0.00 -5.30 -5.90 -5.37 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
12y 1475 0.25 -14.50 -14.01 -12.20 20.50 -15.50 23.00 -15.50 2y 33.19 279 3040 33.12 3941 103.03 20.55 103.03 -126.00
273Y 475 0.25 -4.95 -5.00 432 10.75 -5.50 13.25 -5.50 10Y 25.10 1.09 24.01 22.19 3451 98.82 8.95 98.82 -33.00
2*4Y -6.75 0.25 -6.90 -7.29 -6.15 18.25 -8.25 23.50 -8.25
2*5Y -8.25 025 -8.35 -8.45 -7.25 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 -2.00 0.00 -1.95 229 -1.83 7.50 -3.25 11.25 -3.25 IRS 2*10Y | -6.75 1.00 775 -7.00 775 35.75 -9.50 62.75 -9.50
3*5Y -3.50 0.00 -3.40 -345 -2.93 12.50 -5.25 22.00 -5.25 KTB 2*10Y| 460 0.50 4.10 6.30 4.50 63.50 4.10 82.90 4.10
4*5Y -150 0.00 -145 -1.16 -1.10 525 225 10.75 -2.25 UST 2<10Y| -349 -1.20 229 -4.63 -0.40 5443 -23.40 177.00 -23.40
5*7Y -0.50 0.50 -0.90 052 032 6.25 -1.75 14.75 175
5+10Y 1.50 075 120 1.60 268 14.00 050 3075 050
7*10Y 2.00 0.25 2.10 213 3.00 7.75 175 16.75 175 IRS
10*12Y 2.00 0.00 2.00 1.91 2.00 450 1.50 7.00 -0.25 06M  |39.75 GEE
10*15Y 0.00 0.00 0.00 0.19 1.10 6.75 -0.25 12.50 -0.75 09M Tenor
10%20Y 750 0.00 -7.60 -6.70 -3.20 10.25 -8.00 24.25 -11.00 01y |28
15Y |195
o2v |35 &1zn 175
Tenor Lv. HH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y [135/13
1Y 1.176 0.80 1.158 1.187 1372 1918 1.136 1.935 1136 04y 018 06
1.5Y 1.196 0.60 1172 1177 1370 2113 1122 2113 1122 05Y 525
2y 1.200 0.00 1.179 1.162 1.355 2212 1.089 2.230 1.089 07Y SPRD
3y 1.160 -1.50 1.157 1.102 1313 2.308 0.092 2315 0.092 10y [675
ay 1.207 -0.50 1.200 1.189 1374 2.486 1.127 2.502 1.127 12Y
5Y 1.209 -0.10 1.195 1.188 1367 2,592 1122 2.602 1122 15Y
7Y 1.237 0.20 1.228 1.233 1430 2711 1.163 2728 1.163 20Y
10y 1.246 0.50 1.236 1.242 1443 2.815 1.170 2.815 1.170
20Y 1.252 0.20 1.248 1.238 1458 2.790 1.146 2.792 1.146 @
™ el Lv. | A jn |
91d CD 1.49 0.00 KTB 111.21 0.01 111.13 111.26 111.12 TODAY KRX CCP Y| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 151 0.00 | kB | 135.13 -0.10 134.95 135.25 134.85 EEEES 68 A -40 108 118 114 103 113 85
EEH 28330 ¥ | -5295 33,625 33,376 44,535 41,815 35,325 29,220
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 10.40 -1.80 11.77 7.79 6.40 12.25 -9.65 12.25 -17.75 IO 22|, 2EQS 12 YT BoHH RN,
1.5Y -0.10 -1.60 197 0.80 -0.20 4.05 -10.60 4.05 -19.10
2y -6.75 -0.75 -4.85 374 -4.07 -0.25 -13.75 -0.25 -25.15 RS, R M E 50| ASED 2| 2= 0tz AHE AE|=Y
3y -7.50 1.00 -7.64 275 -4.20 92.30 -12.25 92.30 -19.50 ars o om oo
ay -14.20 0.00 -13.85 1377 -12.16 -4.50 -22.80 -0.45 -30.35 5Y0[st TLZHoA 2| stetien, TRt 20 29|
5Y -15.90 -0.40 -14.82 -14.83 -12.54 -3.20 -27.25 -1.50 -27.25
7Y -19.20 -0.20 -18.98 -19.80 -19.16 -7.85 -34.75 -7.50 -37.65
10y -18.10 -0.25 -17.68 -18.58 1743 -7.50 -37.50 -7.50 -38.70 CRS, ™ 72t =2 5.
20Y -26.20 0.05 -2648 -24.92 -22.10 1.75 -29.50 1.75 -48.50




