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Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 1.7700 -0.25 1.7720 1.7763 1.7585 1.8075 1.4025 2.5600 1.2875 -51,25 -3.25 1y 13100 -3.50 1.6200 0.8400 1%2Y -&oo 3.50
oM 1.8050 -0.25 1.8070 1.8078 1.8027 1.8500 1.4425 25125 1.2500 -57.00 0.50 1.5Y 1.2750 0.00 1.6600 0.8850 2*3Y 0.50 0.00
1y 1.8225 -0.25 1.8260 1.8329 1.8328 1.9100 1.4825 24825 1.2200 -63.75 0.50 2y 1.2300 0.00 1.6950 0.9200 2*5Y 5.50 0.00
1.5V 1.8450 -0.50 1.8520 1.8670 1.8774 2.0250 1.5400 24825 1.1900 -66.25 0.75 3y 1.2350 0.00 1.7550 0.9850 3*4Y 1.00 0.00
2Y 1.8675 -0.50 1.8760 1.8974 1.9090 21150 1.5725 24975 1.1675 -68.00 0.75 4y 1.2450 0.00 1.8000 1.0700 3*5Y 5.00 0.00
3y 1.8975 -0.75 1.9100 1.9351 1.9519 22225 1.6250 2.5800 1.1550 -66.25 0.75 5Y 1.2850 0.00 1.8500 1.1350 4*5Y 4.00 0.00
4y 1.9250 -0.75 1.9395 1.9669 1.9891 2.2950 1.6625 2.6625 1.1575 -62.75 0.50 7Y 1.3500 0.00 1.8950 1.1700 5*7Y 6.50 0.00
5Y 1.9475 -0.75 1.9640 1.9956 2.0196 2.3400 1.6900 27250 1.1575 -50.00 0.50 10Y 1.5400 0.00 2.0500 1.2650 5*10Y 25.50 0.00
7Y 1.9775 -0.50 1.9945 2.0301 20576 23950 1.7300 2.8325 1.1675
10Y 2.0400 -0.50 2.0570 2.0940 21225 2.4850 1.8025 2.9750 1.2125 u.S. TREASURY (3t2 Y 7| M YH|)
12Y 2.0700 -0.50 2.0870 21226 21575 25225 1.8325 3.0275 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 20725 -0.50 2.0895 21246 2.1656 2.5400 1.8325 3.0725 1.2150 2y 2.8705 -0.0247 2.8952 2.9282 2.9282 29773 1.2620 29773 0.3100
20Y 2.0725 -0.50 2.0935 21296 21715 2.5600 1.8325 3.1925 1.2150 10Y 3.1250 -0.0174 3.1424 31838 3.1838 3.2382 20387 3.2382 1.3600
6*9M 3.50 0.00 3.50 3.15 4.42 12.50 1.25 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 175 0.00 1.90 251 3.00 10.50 1.25 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
1*2Y 450 -0.25 5.00 6.45 7.63 23.00 425 23.00 -5.50 2y 94.55 -1.77 96.32 98.32 98.32 103.03 -53.43 103.03 -207.00
2*3Y 3.00 -0.25 3.40 3.78 428 13.25 3.00 13.25 -1.75 10Y 92.80 -0.74 93.54 97.38 95.88 98.82 -24.46 98.82 -76.20
2*4Y 5.75 -0.25 6.35 6.95 8.00 2175 5.75 2350 -1.75
2*5Y 8.00 -0.25 8.80 9.83 11.05 27.25 8.00 34,00 -1.75 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y 2.75 0.00 2.95 3.18 3.72 8.50 2.75 11.25 -0.50 IRS 2*10Y | 17.25 0.00 17.25 18.00 18.75 4250 17.25 62.75 2.75
3*5Y 5.00 0.00 5.40 6.05 6.77 14.00 5.00 22.00 -0.50 KTB 2*10Y| 27.20 -0.30 27.50 26.50 28.00 63.50 26.50 82.90 11.80
4*5Y 2.25 0.00 245 2.88 3.05 6.00 2.25 10.75 -0.25 UST 2*10Y| 2545 0.73 24.72 25.56 25.56 98.63 18.51 205.00 18.51
5*7Y 3.00 0.25 3.05 3.45 3.80 7.75 2.50 14.75 0.25
5410V | 925 025 930 984 1029 1725 725 3075 375
7*10Y 6.25 0.00 6.25 6.39 6.49 9.75 425 16.75 3.00 IRS
10*12Y 3.00 0.00 3.00 2.86 3.50 450 2.50 7.75 -0.25 06M [77.25/775 COE
10*15Y 3.25 0.00 3.25 3.06 431 6.75 2.50 15.00 -0.75 09M [80.75 Tenor
10*20Y 3.25 0.00 3.65 3.56 490 10.25 3.00 31.00 -11.00 01y [8225/8275
15Y [845
02y [865 69m 35
Tenor Lv. HYUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 9*12m 175
1y 1.874 0.30 1.874 1.882 1.857 1.935 1.400 2.405 1.237 04Y 172y 425
1.5V 1.915 -0.80 1921 1.927 1919 2113 1523 2.445 1232 05y  [94.75 2*3y 03
2y 1.925 -0.70 1.939 1.956 1.954 2.230 1.625 2492 1.225 07Y SPRD [2*5y 825
3y 1922 -1.30 1.943 1.961 1.979 2315 1677 2.585 1.200 w0y |4
4y 2.022 -0.80 2.035 2.055 2.092 2.502 1.790 2767 1232 12Y
5Y 2.042 -0.80 2.056 2.088 2.144 2.602 1.850 2.830 1217 15Y
7Y 2128 -1.00 2147 2.186 2.252 2.728 2.025 2.996 1.270 20Y
10Y 2197 -1.00 2.218 2.258 2.324 2.815 2115 3.148 1.355 3y 23
20Y 2.140 -0.50 2.156 2.202 2.275 2792 2.128 3.327 1430 BRS
Lv. HYy| Lv. HYd| Al a |
91d CD 1.70 0.00 KTB 108.80 0.03 108.77 108.83 108.76 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 149 -1.00 | kB | 124.99 0.05 12492 | 12509 | 12492 Hepsg 82 71 7 89 50 72 117 116 81
2 o | 49,355 ol | 26407 22,948 12,445 23,675 44,072 44,084 24,795
(1-2Y £¢, 3-10Y 20,258 A|Z7tEH I}
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y -5.15 -0.55 -4.76 -4.90 -2.39 9.00 -11.20 11.00 -17.75 A ZEB 226
1.5Y -7.00 0.30 -6.86 -6.01 -4.17 240 -15.60 7.00 -19.10 Eg3| g9l M2 Q0| FAlo| SEQ0| HESIH £ 7| ZHA.
2y -5.75 0.20 -6.28 -5.83 -4.45 -2.00 -18.30 5.50 -25.15
3Y -2.45 0.55 -3.34 -2.62 -2.69 0.30 -13.50 4.80 -19.50 _ o
4y -9.70 0.05 -9.59 -8.85 -10.29 -6.70 -25.00 2.00 -30.35 IRSE =HHS2l %&'%amar g=g
5Y -9.45 0.05 -9.18 -9.22 -12.40 -7.95 -27.25 4.55 -27.25 OFRBIQIRC AT E STt A7t A
7Y -15.05 0.50 -15.21 -15.57 -19.42 -13.95 -35.15 -4.70 -37.65
10Y -15.70 0.50 -16.08 -16.38 -20.14 -14.20 -37.50 -8.20 -38.70 CRSE 2@ FA|.
20Y -6.75 0.00 -6.25 -7.23 -10.32 -5.20 -38.25 -1.45 -48.50




