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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 1.6975 0.50 1.6960 1.6810 1.5875 1.7000 1.2900 26925 1.2875 -52,50 4.00 1y 13000 5.00 1.6200 0.7650 1*2Y 13Aoo 0.50
oM 1.7525 0.50 1.7535 1.7391 1.6698 1.7625 1.2600 27275 1.2500 -55.75 3.00 1.5Y 1.3650 5.00 1.6600 1.0250 2*3Y 8.50 0.00
1y 1.8250 1.00 1.8215 1.8026 1.7470 1.8300 1.2375 27675 1.2200 -56.50 275 2Y 1.4300 5.50 1.6950 0.9500 2*5Y 18.00 0.00
1.5V 1.9225 2.00 1.9100 1.8849 1.8412 1.9300 1.2050 2.8475 1.1900 -54.50 250 3Y 1.5150 5.50 1.7550 0.8550 3*4Y 5.00 0.00
2Y 1.9950 2.75 1.9710 1.9398 1.9078 2.0175 1.1850 29225 1.1675 -53.50 3.50 4y 1.5650 5.50 1.8000 0.8400 3*5Y 9.50 0.00
3y 2.0600 3.00 2.0320 2.0106 1.9905 21075 1.1725 3.0650 1.1550 -52.50 3.00 5Y 1.6100 5.50 1.8500 0.8250 4*5Y 4.50 0.00
4y 2.1000 2.00 2.0780 20611 2.0442 2.1600 1.1675 3.1875 1.1575 -49.50 3.75 7Y 1.6650 5.50 1.8950 0.8050 5+7Y 5.50 0.00
5Y 2.1350 2.50 2.1065 2.0943 2.0799 2.1900 1.1675 3.3050 1.1575 -41.50 4.00 10Y 1.7950 5.50 2.0150 0.7900 5+10Y 18.50 0.00
7Y 2.1600 1.75 21355 21274 21194 22300 1.1750 3.4625 1.1675
10Y 2.2100 1.50 2.1845 21820 21773 2.2850 1.2125 3.6250 1.2125 U.S. TREASURY (3t2 Y 7| M YH|)
12Y 2.2475 1.50 22220 22195 22111 23200 1.2150 3.6575 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 2.2625 1.00 22395 22306 2.2207 23275 1.2150 3.6675 1.2150 2Y 1.8948 -0.0033 1.8981 1.8526 1.8566 1.8981 0.6460 1.8981 0.2800
20Y 2.2600 1.00 2.2370 22281 22238 23250 1.2150 3.8075 1.2150 10Y 24839 -0.0007 24846 2.5009 2.4682 2.6060 1.4520 3.0300 1.3600
6*9M 5.50 0.00 5.75 5.81 8.23 12.50 -3.50 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 7.25 0.50 6.80 6.35 7.73 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 17.00 1.75 14.95 13.71 16.08 2075 -5.25 2075 -5.50 2y -20.52 -3.63 -16.89 -19.74 -2154 10.19 -70.50 10.19 -264.00
2*3Y 6.50 0.25 6.10 7.09 8.27 11.00 -1.25 15.00 -1.75 10Y -0.61 -2.07 146 3.89 242 4740 -24.46 4740 -98.50
2*4Y 10.50 -0.75 10.70 12.14 13.64 18.00 -1.75 28.25 -1.75
2*5Y 14.00 -0.25 13.55 15.45 17.21 2125 -1.75 39.25 -1.75 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 4.00 -1.00 4.60 5.05 537 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 2150 -1.25 2275 2275 20.25 41.50 2.75 7025 2.75
3*5Y 7.50 -0.50 7.45 8.36 8.94 14.00 -0.50 25.00 -0.50 KTB 2*10Y|  39.00 -1.30 4030 41.20 37.20 68.70 11.80 90.00 11.80
4*5Y 3.50 0.50 2.85 331 3.57 6.25 0.00 1175 -0.25 UST 2*10Y| 5891 0.26 58.65 64.83 61.16 135.50 41.06 264.00 41.06
5*7Y 2.50 -0.75 2.90 331 3.95 10.50 0.25 16.25 0.25
5410V | 750 -1.00 780 878 975 2225 375 3225 375
7*10Y 5.00 -0.25 490 5.46 5.80 12.75 3.00 16.75 3.00 IRS
10*12Y 3.75 0.00 3.75 3.75 3.38 425 -0.25 7.75 -0.25 06M oDD
10*15Y 5.25 -0.50 5.50 4.86 434 5.75 -0.75 15.00 -0.75 09M i
10*20Y 5.00 -0.50 5.25 461 465 7.50 -11.00 31.00 -11.00 o1y
15Y [92.25
BOND 02Y |98/98.25/99.5/99.75 / 00 6M*1.5Y 225
Tenor Lv. HQUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 15%2Y 725
1y 1.865 1.50 1.857 1.840 1.780 1.885 1.252 2720 1.237 04y |08 10*15Y 55
1.5V 2.005 2.30 1.986 1.973 1.930 2037 1.240 2.820 1.232 05Y 10*15Y 5.25
2y 2.100 3.30 2,073 2.056 2.022 2.165 1.225 2920 1.225 07Y SPRD
3y 2123 3.60 2.093 2.093 2.074 2206 1.202 3.050 1.200 10Y
4y 2.272 3.70 2.235 2236 2.232 2.360 1.232 3.280 1.232 12y
5Y 2.330 3.00 2.296 2288 2.279 2420 1217 3410 1.217 15Y
7Y 2.450 2.50 2418 2419 2419 2552 1.270 3.590 1.270 20Y
10Y 2.490 2.00 2.460 2473 2482 2607 1.355 3.750 1.355
20Y 2436 -0.90 2.430 2441 2453 2572 1430 3.943 1430 BRS
Lv. HYy| Lv. HYd| Al a |
91d CD 1.66 0.00 KTB 107.94 -0.12 108.05 108.06 107.90 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL 1.50 0.00 | kB | 121.68 -0.18 121.89 | 12195 | 12152 Hepsg 59 7 16 43 69 56 50 115 91
2 o | 16,160 {2l 2,370 13,790 19,560 17,340 12,060 34,754 43,501
(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 -4.00 -0.50 -3.59 -3.75 -3.26 9.00 -17.75 11.00 -17.75 Zax) 22, 0le] ZAAME OjE YBkS wrof 22| AL Opzt.
1.5Y -8.25 -0.30 -7.62 -8.80 -8.93 240 -19.10 8.50 -19.10 ZH0| QF2 7420 Q2 QI0| ZAHAM B S CHZUO T A 2L 7|2 2o
2y -10.50 -0.55 -10.18 -11.58 -11.40 -1.35 -25.15 9.00 -25.15
3Y -6.30 -0.60 -6.12 -8.24 -8.37 475 -19.50 11.00 -19.50 N
RS, 32| 45 0t
4y -17.20 -1.70 -15.68 -17.53 -18.74 -3.20 -30.35 3.25 -30.35 S 9z Bbot CiAIEI0] HIT|A{8 EHIo] E0]2 SImiA Ha
5Y -19.50 -0.50 -18.97 -19.39 -19.94 -2.25 -27.25 455 -27.25 ELa e
7Y -29.00 -0.75 -28.21 -29.15 -30.01 -7.50 -37.65 -3.75 -37.65
10Y -28.00 -0.50 -27.53 -29.09 -3043 -12.95 -38.70 -6.25 -38.70 CRS, ™ 712t n2A Fe| &4 otz
20Y -17.60 1.90 -19.32 -2132 -22.96 -14.75 -48.50 -145 -48.50




