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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 1.7025 -1.50 17110 1.7021 1.6450 1.7200 1.2925 2.6875 1.2875 -45,25 0.00 1y 12800 1.50 1.6200 0.7650 1%2Y 17Aoo 0.00
oM 1.7850 -1.50 1.7885 1.7656 1.7243 1.8025 1.2650 27225 1.2500 -50.50 0.00 1.5Y 1.3750 1.50 1.6600 0.9800 2+3Y 14.50 -0.50
1y 1.8625 -2.00 1.8640 1.8360 1.8010 1.8850 1.2450 27675 1.2200 -52.50 0.00 2Y 1.4500 1.50 1.6950 0.9350 2*5Y 30.50 -0.50
1.5Y 1.9775 -1.75 1.9745 1.9348 1.8980 2.0050 1.2275 2.8425 1.1900 -4975 0.00 3y 1.5950 1.00 1.7550 0.8550 3*4Y 8.50 0.00
2y 2.0525 -2.00 2.0495 2.0055 1.9673 2.0825 1.2025 2.9200 1.1675 -4775 0.00 4y 1.6800 1.00 1.8000 0.8400 3*5Y 16.00 0.00
3y 21375 -2.25 2.1390 2.0828 2.0489 21775 1.1975 3.0575 1.1550 -47.25 0.00 5Y 1.7550 1.00 1.8500 0.8350 4*5Y 7.50 0.00
4y 2.1850 -2.00 2.1905 21286 21014 2.2300 1.2050 31725 1.1575 -44.50 0.00 7Y 1.8000 0.50 1.8950 0.8050 5+7Y 450 -0.50
5Y 2.2200 -2.25 22270 21636 21358 2.2650 1.2075 3.2750 1.1575 -36.00 0.00 10Y 1.9300 0.50 2.0150 0.7900 5*10Y 17.50 -0.50
7Y 2.2525 -2.25 2.2620 21979 21721 2.2950 1.2150 34350 1.1675
10Y 23075 -2.25 2.3190 2.2506 22253 2.3500 1.2525 3.5975 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 2.3525 -2.25 2.3640 22898 22611 23950 1.2550 3.6300 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 23675 -2.25 2.3790 23041 22710 2.4100 1.2575 36375 1.2150 2y 2.0437 0.0250 2.0187 2.0062 2.0062 2.0437 0.6860 2.0437 0.2800
20Y 2.3825 -2.00 2.3890 2.3066 22723 2.4200 1.2575 3.7850 1.2150 10Y 25871 0.0487 25384 2.5484 2.5484 2.6060 1.5050 3.0300 1.3600
6*9M 8.25 0.00 7.75 6.35 7.93 12.50 -3.00 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 7.75 -0.50 7.55 7.04 7.67 10.50 -2.00 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 19.00 0.00 18.55 16.95 16.62 20.75 -4.50 20.75 -5.50 2y -10.83 4 -14.83 -16.38 -10.08 10.19 -70.50 10.19 -264.00
2*3Y 8.50 -0.25 8.95 7.73 8.16 11.00 -1.00 14.25 -1.75 10Y -4.79 5.07 -9.86 -11.26 -6.86 47.40 -24.46 47.40 -98.50
2*4Y 13.25 0.00 14.10 1231 1341 18.00 -0.75 27.75 -1.75
2*5Y 16.75 -0.25 17.75 15.81 16.85 21.25 -0.75 38.50 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
3*4Y 475 0.25 5.15 459 5.25 7.75 0.00 14.00 -0.50 IRS 2*10Y | 25.50 -0.25 25.75 26.75 28.50 4150 3.50 68.25 2.75
3*5Y 8.25 0.00 8.80 8.09 8.69 14.00 0.00 25.00 -0.50 KTB 2*10Y| 4830 130 47.00 49.10 51.00 68.70 12.50 89.00 11.80
4*5Y 3.50 -0.25 3.65 3.50 3.44 6.25 0.00 11.25 -0.25 UST 2*10Y| 5434 237 51.97 54.22 54.22 135.50 41.06 264.00 41.06
5*7Y 3.25 0.00 3.50 342 3.64 10.50 0.75 16.00 0.25
510y | 875 0.0 9.20 870 896 2225 4.00 3225 375
7*10Y 5.50 0.00 570 5.28 532 12.75 3.00 16.75 3.00 IRS
10*12Y 450 0.00 450 3.91 3.58 450 -0.25 7.75 -0.25 06M oDD
10*15Y 6.00 0.00 6.00 5.35 457 6.00 -0.75 15.00 -0.75 09M Tenor
10%20Y 7.50 0.25 7.00 5.60 470 7.50 -11.00 31.00 -11.00 o1y
15Y [99.75 /985 / 9875/ 99
BOND 02y [65/8 6*9m 08
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥ Max | 1Y Min | 3YMax | 3Y Min 03Y 1*2y 19
1y 1.852 0.00 1.841 1.837 1.832 1.885 1252 2.720 1.237 04y [195 2*4y 13
1.5Y 2,037 -0.10 2,018 1.999 1.993 2.040 1.240 2.820 1232 05Y |2175/225/23 47y 07
2y 2152 -1.50 2139 2.098 2.089 2170 1.225 2.920 1.225 07Y SPRD [5*20y 1575
3y 2216 -0.90 2.198 2142 2133 2.230 1212 3.050 1.200 10y [33
4y 2382 -1.20 2.370 2.305 2.293 2.406 1.242 3.280 1232 12Y
5Y 2457 -0.70 2449 2371 2347 2485 1.240 3410 1217 15Y
7Y 2.585 -0.50 2,576 2.490 2473 2612 1300 3.563 1.270 20Y
10Y 2,635 -0.20 2,628 2,536 2,523 2.661 1392 3.750 1355
20Y 2.559 -1.00 2.560 2.499 2.490 2.580 1451 3.943 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.65 -1.00 KTB 107.64 0.04 107.59 107.65 107.54 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL 1.50 -1.00 | LkTB | 120.22 0.04 12030 | 12037 | 120.06 Hepsig 165 74 12 153 88 108 117 211 101
2 o | 57,661 o2l 19,275 38,386 31,285 48,373 40,448 71,572 32,135
(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 1.05 -2.00 2.30 -0.14 -3.12 9.00 -17.75 11.00 -17.75
1.5Y -5.95 -1.65 -4.33 -6.47 -9.52 240 -19.10 7.25 -19.10 MES ZEQ AALOE CH|2E| M5, &Y L Slatsiy e Zai opzt
2y -9.95 -0.50 -8.97 -9.26 -12.20 -1.35 -25.15 6.50 -25.15
3y -7.85 -1.35 -5.90 -5.96 -843 475 -19.50 11.00 -19.50 _ voh DA s " =
4y -19.70 -0.80 -17.99 -17.59 -19.17 -3.20 -30.35 2.00 -30.35 IRSE MM 22t 2. WE Y S22, 287] oM7L H g9 7=2= 2
5Y -23.70 -1.55 -22.16 -20.70 -21.12 -2.25 -27.25 455 -27.25
7Y -33.25 175 -31.40 29.21 -30.11 7.70 -37.65 -3.75 -37.65 CRSE &5 Ot
10Y -32.75 -2.05 -30.90 -28.49 -29.75 -12.95 -38.70 -6.25 -38.70
20Y -17.65 -1.00 -17.10 -19.22 -21.73 -14.75 -48.50 -1.45 -48.50




