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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 1.4650 1.75 1.4650 1.4808 14545 1.9125 1.3575 1.9125 1.2875 -58,00 -1.75 1Y oA8300 0.00 1.4550 0.3900 1+2Y -2vo0 0.00
oM 14375 1.75 1.4390 1.4541 14160 19125 1.2925 19125 1.2500 -66.25 -2.50 1.5Y 0.7200 0.00 1.3950 1.1850 2*3Y 0.00 0.00
1v 1.4100 1.75 14135 1.4320 1.3860 1.9200 1.2225 1.9200 1.2200 7275 -3.00 2y 0.6300 0.00 1.3750 1.1850 2*5Y -3.00 0.00
1.5Y 1.3825 2.50 1.3845 1.4059 1.3484 1.9675 1.1350 2.0250 1.1350 7275 -3.50 3y 0.6300 0.00 14100 0.0450 3*4Y -1.00 0.00
2y 1.3575 3.00 1.3580 13819 13137 20175 1.0700 2.1150 1.0700 -74.00 -4.00 4y 0.6200 0.00 1.4600 0.0350 3*5Y -3.00 0.00
3y 1.3575 3.50 13530 1.3796 1.2995 2.0775 1.0150 2.2225 1.0150 -76.00 -4.25 5Y 0.6000 0.00 1.5300 0.0150 4*5Y -2.00 0.00
ay 1.3600 4.00 13515 1.3796 1.2950 2.1250 0.9875 2.2950 0.9875 -68.75 -475 7v 0.6750 0.00 15750 0.0750 5*7Y 7.50 0.00
5Y 1.3600 425 1.3480 1.3806 1.2916 2.1625 0.9775 2.3400 0.9775 -60.00 -5.25 10Y 0.7900 0.00 1.7800 0.2550 5*10Y 19.00 0.00
7Y 1.3625 475 1.3445 1.3798 1.2887 2.2050 0.9725 2.3950 0.9725
10Y 1.3900 525 1.3670 14056 13166 2.2675 0.9925 2.4850 0.9925 u.S. TREASURY G= JAY 7|E F))
12Y 1.3875 5.25 1.3630 1.4101 1.3279 2.3050 1.0125 2.5225 1.0125 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.3675 525 1.3440 1.3971 1.3180 2.3250 0.9925 2.5400 0.9925 2y 1.6080 -0.0106 1.6186 1.6234 1.6195 29773 1.3841 29773 0.5500
20Y 1.2450 525 1.2225 1.2863 1.2307 2.3400 0.9125 2.5600 0.9125 10Y 1.8224 0.0406 1.7818 1.7689 1.7654 3.2382 1.4607 3.2382 1.3600
6*9M -2.75 0.00 -2.60 -2.66 -3.84 7.25 -9.00 12.50 -9.00 U.S. TREASURY - KTB (32 ¥ 7|1F H
9*12M -2.75 0.00 -2.55 -2.21 -3.01 5.25 -7.00 10.50 -7.00 Tenor Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
1*2Y -5.25 1.25 -5.55 -5.01 -7.23 14.00 -15.50 23.00 -15.50 2y 18.30 -4.06 22.36 19.14 16.95 103.03 7.02 103.03 -104.00
2*3Y 0.00 0.50 -0.50 -0.22 -1.42 7.25 -5.50 13.25 -5.50 10Y 12.24 244 14.68 1039 10.04 98.82 -5.81 98.82 -24.46
2*4Y 0.25 1.00 -0.65 -0.23 -1.87 13.00 -8.25 21.75 -8.25
2*5Y 025 1.25 -1.00 013 -2.21 18.00 -10.00 27.25 -10.00 | SPRD T2 HH| T-1 T-2 T-3 1Y Max | 1Y Min | 3Y Max | 3Y Min
3*4Y 0.25 0.50 -0.15 0.00 -0.45 6.00 -3.25 9.25 -3.25 IRS 2*10Y 3.25 2.25 1.00 0.50 0.00 29.00 -9.50 52.75 -9.50
3*5Y 0.25 0.75 -0.50 0.10 -0.79 11.00 -5.25 18.00 -5.25 KTB 2*10Y| 27.50 3.50 24.00 23.30 21.50 55.50 410 68.70 410
4*5Y 0.00 0.25 -0.35 0.10 -0.34 5.00 -2.25 9.00 -2.25 UST 2*10Y| 2144 512 16.32 14.55 14.59 34.56 -23.40 151.00 -23.40
5*7Y 0.25 0.50 -0.35 -0.09 -0.29 5.25 -1.75 1250 -1.75
5410V | 300 1.00 1.90 250 2550 1225 050 2675 050
7*10Y 2.75 0.50 2.25 2.59 2.79 7.50 175 14.25 175 IRS
10*12Y -0.25 0.00 -0.40 0.45 113 4.00 -1.00 6.75 -1.00 06M oD
10*15Y -2.25 0.00 -2.30 -0.85 0.14 6.75 -3.25 10.25 -3.25 09M Tenor
10*20Y -14.50 0.00 -14.45 -11.94 -8.60 9.75 -16.00 14.00 -16.00 01y  [405
15Y 3775
o2y  [345 15%2y -25
Tenor Lv. HH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y [35/3525 5*6y 0.25
1Y 1386 0.20 1403 1419 1357 1918 1.136 1.935 1.136 04y 510y 03
1.5Y 1410 1.00 1.428 1.465 1.393 2012 1.122 2113 1122 05Y
2y 1425 3.00 1432 1477 1392 2.062 1.089 2.230 1.089 07Y SPRD
3y 1430 430 1432 1.485 1.388 2127 0.092 2315 0.092 10Y
4y 1514 4.40 1513 1576 1476 2.244 1.127 2.502 1.127 12Y [36.25
5Y 1530 5.00 1.523 1.587 1474 2370 1.122 2,602 1122 15Y
7Y 1.621 5.50 1.606 1.682 1.564 2492 1.163 2728 1.163 20Y
10Y 1.700 6.50 1.673 1.746 1.604 2,585 1.170 2815 1.170
20Y 1.660 6.00 1.627 1.657 1.557 2.565 0.705 2792 0.705 @
™ el Lv. | A jn |
91d CD 1.53 0.00 KTB 110.32 -0.14 110.44 110.45 110.32 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 125 -4.00 | ktB | 130.15 -0.72 130.81 130.81 130.15 Hepsg 94 A 21 73 88 93 88 51 86
2 o 22,788 o< | 783 22,005 31,315 31,385 27,980 14,995 22,305
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 2.40 1.55 1.07 1.35 2.89 12.25 -9.65 12.25 -17.75 20| 22|, 2I010] ZAME A 20)=0 LIMBA 22| A2
1.5Y -2.75 1.50 -4.33 -5.86 -4.50 4.05 -10.60 4.05 -19.10
2y -6.75 0.00 -7.44 -9.53 -7.87 -0.25 -12.95 -0.25 -25.15 RS, ® 77t 23| A5 7 AE|TY
3y -7.25 -0.80 -7.88 -10.58 -8.85 92.30 -16.45 92.30 -19.50 C7|Azhe 23] ole 7|thZ 9.
ay -15.40 -0.40 -16.15 -19.64 -18.10 -4.50 -27.00 -145 -30.35
5Y -17.00 -0.75 -17.46 -20.60 -18.27 -3.20 -28.50 -2.25 -28.50
7v -25.85 075 2611 3022 2752 7.85 -38.35 750 -3835 CRs, 5Y O[3F TZHOIA F2| St2t.
10Y -31.00 -1.25 -30.60 -34.03 -28.70 -7.50 -40.70 -7.50 -40.70
20Y -41.50 -0.75 -40.41 -37.03 -32.60 52.25 -48.45 52.25 -48.50




