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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 1.6950 0.50 1.6935 1.6375 1.5470 1.7000 1.2875 26925 1.2875 -40,00 -6.00 1y 14050 -5.50 1.6200 0.7650 1%2Y 6Aoo 1.50
oM 1.7500 0.50 1.7445 1.7200 1.6291 1.7500 1.2500 27275 1.2500 4525 -475 1.5Y 14300 -4.50 1.6600 0.8950 2+3Y 8.00 1.50
1y 1.8050 0.50 1.7995 1.7960 1.7050 1.8200 1.2200 27675 1.2200 -4675 -4.00 2Y 1.4650 -4.00 1.6950 0.7950 2*5Y 17.00 3.00
1.5V 1.8825 0.25 1.8765 1.8845 1.7965 1.9300 1.1900 2.8475 1.1900 -46.25 -2.50 3y 1.5450 -2.50 1.7550 0.7350 3*4Y 5.00 1.00
2Y 1.9325 0.00 1.9305 1.9505 1.8627 20175 1.1675 29225 1.1675 -46.25 -1.25 4y 1.5950 -1.50 1.8000 0.6900 3*5Y 9.00 1.50
3y 2.0075 0.00 2.0055 20331 1.9480 21075 1.1550 3.0650 1.1550 -46.00 -1.00 5Y 1.6350 -1.00 1.8500 0.6600 4*5Y 4.00 0.50
4y 2.0575 -0.25 2.0590 2.0886 2.0025 2.1600 1.1575 3.1875 1.1575 -4550 -0.75 7Y 1.6750 -1.00 1.8950 0.6550 5+7Y 4.00 0.00
5Y 2.0950 0.00 2.0945 21230 2.0393 2.1900 1.1575 3.3050 1.1575 -42.00 -0.25 10Y 1.7700 -0.50 2.0150 0.6300 5*10Y 13.50 0.50
7Y 2.1300 -0.25 21320 21599 2.0825 2.2300 1.1675 34625 1.1675
10Y 2.1900 -0.25 2.1930 22174 2.1450 2.2850 1.2125 3.6250 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 22275 -0.25 2.2305 22548 2.1780 2.3200 1.2150 3.6575 1.2150 Tenor HUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 2.2375 0.00 2.2385 2.2609 2.1866 23275 1.2150 3.6675 1.2150 2y 1.7985 0.0001 1.7984 1.7983 1.8305 1.8305 0.5600 1.8305 0.2800
20Y 2.2350 0.00 2.2360 2.2575 21917 2.3250 1.2150 3.8075 1.2150 10Y 23762 0.0119 23643 23394 23527 2.6060 1.3600 3.0300 1.3600
6*9M 5.50 0.00 5.10 8.25 8.21 12.50 -4.50 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 5.50 0.00 5.50 7.60 7.60 10.50 -3.00 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
1*2Y 1275 -0.50 13.10 15.45 15.77 20.75 -5.25 20.75 -5.50 2y -25.35 031 -25.66 -25.27 -22.65 10.19 -70.50 10.19 -264.00
2*3Y 7.50 0.00 7.50 8.26 853 11.00 -1.25 15.00 -1.75 10Y -11.08 0.99 -12.07 -13.06 -15.23 47.40 -24.46 47.40 -100.00
2*4Y 12.50 -0.25 12.85 13.81 13.98 18.00 -1.75 28.25 -1.75
2*5Y 16.25 0.00 16.40 17.25 17.66 21.25 -1.75 39.25 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
3*4Y 5.00 -0.25 5.35 5.55 545 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 2575 -0.25 26.00 25.00 27.00 4150 2.75 70.25 2.75
3*5Y 8.75 0.00 8.90 8.99 9.13 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 43.50 0.50 43.00 41.90 44.80 68.70 11.80 90.00 11.80
4*5Y 3.75 0.25 3.55 3.44 3.68 6.25 -0.25 11.75 -0.25 UST 2*10Y| 57.77 118 56.59 54.11 52.22 135.50 41.06 264.00 41.06
5*7Y 3.50 -0.25 3.75 3.69 432 10.50 0.25 16.25 0.25
5410V | 950 -0.25 985 944 1057 2225 375 3225 375
7*10Y 6.00 0.00 6.10 5.75 6.25 12.75 3.00 16.75 3.00 IRS
10*12Y 3.75 0.00 3.75 374 3.30 425 -0.25 7.75 -0.25 06M oDD
10*15Y 475 0.25 455 435 416 475 -0.75 15.00 -0.75 09M i
10%20Y 450 0.25 430 401 467 7.50 -11.00 31.00 -11.00 01y [805
15Y [8825
BOND 02y [9375 4*10Y 13.25
Tenor Lv. M| S5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y
1y 1.832 -0.70 1.834 1.832 1727 1.885 1237 2720 1.237 04Y
1.5V 1957 -0.60 1.961 1.998 1.879 2037 1232 2.820 1232 05Y
2y 2,052 -0.30 2,047 2.090 1.970 2.165 1.225 2.920 1.225 o7y [1375 SPRD
3y 2.095 0.00 2.095 2135 2.029 2.206 1.200 3.050 1.200 10y |[1575/16
4y 2237 0.10 2.238 2.287 2.189 2.360 1232 3.280 1232 12Y
5Y 2292 0.50 2.285 2.330 2.234 2.420 1217 3410 1217 15Y
7Y 2426 0.20 2424 2467 2.385 2,552 1.270 3.590 1.270 20Y
10Y 2487 0.20 2486 2524 2457 2.607 1.355 3.750 1.355
20Y 2452 1.20 2438 2.499 2435 2572 1430 3.943 1430 BRS
Lv. HYy| Lv. HYd| Al i |
91d CD 1.66 0.00 KTB 108.24 0.01 108.23 108.26 108.21 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL 148 0.00 [ wkTB | 12211 0.00 122.08 122.16 121.98 BEEE: 66 A -14 80 91 81 55 143 160
2 o | 26,050 o} 8l | 1135 24,915 27,018 12,326 21,695 45,150 64,878
(1-2Y §9t 3-10Y =1, 258 A|7tH7}
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y -2.70 1.20 341 -3.60 -2.21 9.00 -17.75 11.00 -17.75 Ik 22|, 7| BHE0| BUNZ SOMBIA 20| Wt XBHE e S2t & gt opzt
1.5Y -7.45 0.85 -841 -11.32 -8.25 240 -19.10 8.50 -19.10 Ce = 21 1042 Q&S =T A2 22| AE A
2y -11.95 0.30 -11.69 -13.91 -10.72 -1.35 -25.15 9.00 -25.15
e e T 5 9612 YUY 0 HE 0 19108 7 59 28 45, 507703 G K 30 58 i
5Y 19.70 2050 1901 2073 1948 225 2725 455 2725 271 240l ok @sinls 9’9* o, QHE 10V12115Y.200 28l 7| AzelS TQ” UAAS
7Y -29.60 -0.45 -29.18 -30.70 -30.30 -7.50 -37.65 -3.75 -37.65
10Y -29.70 -045 -29.28 -30.69 -31.24 -12.95 -38.70 -6.25 -38.70 CRS, EV|HIH RIFE It 28 Lt B7| 32| 52 HE AE|Zd.
20Y -21.70 -1.20 -20.22 2412 -24.35 -14.75 -48.50 -1.45 -48.50 Ol MARE RES| L2 Bt 2 AR FOtET| o2 2.




