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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 1.7000 0.75 1.6940 1.6644 1.5725 1.7000 1.2875 26925 1.2875 -54,50 -1.75 1y 12800 -1.00 1.6200 0.7650 1%2Y 1vo0 0.00
oM 1.7575 0.75 1.7495 1.7309 1.6552 1.7575 1.2550 27275 1.2500 -57.00 -2.00 1.5Y 1.3400 -1.00 1.6600 0.9850 2*3Y 6.50 0.00
1y 1.8250 0.75 1.8125 1.7979 1.7324 1.8250 1.2300 27675 1.2200 -58.25 -2.50 2Y 1.3800 -1.00 1.6950 0.9050 2*5Y 16.00 0.50
1.5V 1.9100 1.00 1.8940 1.8803 1.8260 1.9300 1.2050 2.8475 1.1900 -57.25 -2.50 3Y 1.4450 -1.00 1.7550 0.8500 3*aY 5.00 0.50
2Y 1.9625 1.50 1.9420 1.9361 1.8923 20175 1.1850 29225 1.1675 -56.75 -2.25 4y 1.4950 -0.50 1.8000 0.8100 3*5Y 9.50 0.50
3y 20175 1.50 2.0040 20119 1.9765 21075 1.1725 3.0650 1.1550 -54.50 -2.00 5Y 1.5400 -0.50 1.8500 0.7850 4*5Y 4.50 0.00
4y 2.0625 1.75 2.0485 2.0644 2.0305 2.1600 1.1675 3.1875 1.1575 -52.25 -2.00 7Y 1.5900 -0.50 1.8950 0.7900 5*7Y 5.00 0.00
5Y 2.0850 1.50 2.0790 2.0989 2.0669 2.1900 1.1675 3.3050 1.1575 -44.25 -2.00 10Y 1.7150 -0.50 2.0150 0.7650 5*10Y 17.50 0.00
7Y 21125 1.50 2.1075 21334 21077 2.2300 1.1750 34625 1.1675
10Y 21575 1.50 21555 2.1893 21674 2.2850 12125 3.6250 12125 U.S. TREASURY (o= HYY 7|&E HUH))
12Y 2.1950 1.50 2.1930 22269 2.2009 2.3200 1.2150 3.6575 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 22125 1.50 2.2080 22355 22101 23275 1.2150 3.6675 1.2150 2y 1.8277 -0.0122 1.8399 1.8110 1.7783 1.8399 0.6460 1.8399 0.2800
20Y 2.2100 1.50 2.2055 22326 2.2139 2.3250 1.2150 3.8075 1.2150 10Y 23926 0.0350 23576 23531 23433 2.6060 14520 3.0300 1.3600
6*9M 5.75 0.00 5.55 6.65 8.28 12.50 -3.50 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 6.75 0.00 6.30 6.70 7.72 10.50 -2.50 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 13.75 0.75 12.95 13.83 15.99 2075 -5.25 2075 -5.50 2y -2473 -3.22 -2151 -24.50 -26.17 10.19 -70.50 10.19 -264.00
2*3Y 5.50 0.00 6.20 7.58 843 11.00 -1.25 15.00 -1.75 10Y -4.04 3.20 -7.24 -9.69 -11.17 4740 -24.46 4740 -100.00
2*4Y 10.00 0.25 10.65 12.83 13.83 18.00 -1.75 28.25 -1.75
2*5Y 12.25 0.00 13.70 16.28 17.47 2125 -1.75 39.25 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 450 0.25 445 5.25 5.40 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 19.50 0.00 19.50 21.50 22.50 41.50 2.75 7025 2.75
3*5Y 6.75 0.00 7.50 8.70 9.04 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 35.80 -1.70 37.50 39.40 4150 68.70 11.80 90.00 11.80
4*5Y 2.25 -0.25 3.05 3.45 3.64 6.25 0.00 1175 -0.25 UST 2*10Y| 5649 472 51.77 54.21 56.50 135.50 41.06 264.00 41.06
5*7Y 2.75 0.00 2.85 3.45 4.08 10.50 0.25 16.25 0.25
5410Y | 725 0.0 765 9.04 1005 2225 375 3225 375
7*10Y 450 0.00 4.80 5.59 5.98 12.75 3.00 16.75 3.00 IRS
10*12Y 3.75 0.00 3.75 3.76 3.35 425 -0.25 7.75 -0.25 06M oDD
10*15Y 5.50 0.00 5.25 4.62 426 5.50 -0.75 15.00 -0.75 09M i
10*20Y 5.25 0.00 5.00 434 465 7.50 -11.00 31.00 -11.00 o1y
1.5Y
BOND 02y 1.5*2Y 05
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 00 1.5*3y 10.25
1y 1.861 1.20 1.834 1.836 1.760 1.885 1.252 2720 1.237 04Y 2*4Y 10
1.5V 1.985 1.40 1.956 1.979 1.912 2037 1.240 2.820 1.232 05y [6.75 710y 425/ 45
2y 2.075 2.00 2.053 2.063 2.004 2.165 1.225 2920 1.225 07Y SPRD
3y 2.087 1.60 2.078 2106 2.060 2206 1.202 3.050 1.200 10Y
4y 2.215 2.00 2.209 2251 2218 2.360 1.232 3.280 1.232 12y
5Y 2.272 2.00 2.268 2298 2.264 2420 1217 3410 1217 15Y
7Y 2.391 1.20 2.394 2431 2.409 2552 1.270 3.590 1.270 20Y
10Y 2433 0.30 2.445 2487 2475 2607 1.355 3.750 1.355
20Y 2411 -1.80 2431 2462 2.449 2572 1430 3.943 1430 BRS
Lv. HYy| Lv. HYd| Al a |
91d CD 1.66 0.00 KTB 108.28 -0.06 108.33 108.35 108.27 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL 148 0.00 | kB | 12257 -0.08 122.65 12278 122.56 BEEE: 50 7 -65 115 91 85 97 31 66
2 o | 12,060 {2l | -22694 34,754 43,501 26,871 23,087 7,700 26,050
(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 -3.60 -0.45 -2.17 -3.78 -2.73 9.00 -17.75 11.00 -17.75 0K Z2|, 72 32 4S5 & BI|E 32| ooz He EEY
1.5y -7.50 -0.40 -6.24 -9.90 -8.59 240 -19.10 8.50 -19.10 2] 20HS QAL AMAQT7 QLA SEE HQI Ui, EOH| Q&S 22 O|St £ HEI,
2y -11.25 -0.50 -11.06 -12.71 -11.13 -1.35 -25.15 9.00 -25.15
e e
5Y 21870 2050 1892 19.87 19.70 225 2725 455 2725 HeE 2917] £ A2H7F A= PR, 2v~5Y TN LEIE 5 YE0] ZHH0] 22
7Y -27.85 0.30 -28.67 -29.75 -30.10 -7.50 -37.65 -3.75 -37.65
10Y -27.55 1.20 -28.91 -29.77 -30.76 -12.95 -38.70 -6.25 -38.70 CRS, T2t 32| 82t
20Y -20.10 3.30 -22.55 -22.98 -23.50 -14.75 -48.50 -1.45 -48.50




