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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 1.6750 -0.50 1.6990 1.7004 1.6500 1.7200 1.2925 2.6875 1.2875 -45,25 0.00 1y 12500 -2.00 1.6200 0.7650 1%2Y 1&00 1.50
oM 1.7400 -0.50 1.7745 1.7644 1.7283 1.8025 1.2650 27225 1.2500 -50.50 0.00 1.5Y 1.3550 -1.00 1.6600 0.9200 2*3Y 15.00 0.50
1y 1.8175 -0.50 1.8540 1.8359 1.8045 1.8850 1.2450 27675 1.2200 -52.50 0.00 2Y 1.4300 -0.50 1.6950 0.8850 2*5Y 32.00 1.50
1.5V 1.9300 0.00 1.9675 1.9370 1.9012 2.0050 1.2275 2.8425 1.1900 -4975 0.00 3y 1.5800 0.00 1.7550 0.8550 3*4Y 10.50 1.00
2Y 2.0050 -0.25 2.0440 2.0096 1.9705 2.0825 1.2100 2.9200 1.1675 -4775 0.00 4y 1.6850 1.00 1.8000 0.8400 3*5Y 17.00 1.00
3y 21025 0.50 2.1350 2.0901 20522 21775 1.2000 3.0575 1.1550 -47.25 0.00 5Y 1.7500 1.00 1.8500 0.8350 4*5Y 6.50 0.00
4y 2.1675 1.25 2.1885 21374 21047 2.2300 1.2050 31725 1.1575 -44.50 0.00 7Y 1.8200 2.50 1.8950 0.8050 5+7Y 7.00 1.50
5Y 2.2100 1.50 2.2265 21738 21392 2.2650 1.2075 32725 1.1575 -36.00 0.00 10Y 1.9550 3.00 2.0150 0.7900 5+10Y 20.50 2.00
7Y 2.2525 2.50 2.2605 22088 21755 2.2950 1.2150 3.4300 1.1675
10Y 23175 3.25 2.3180 22628 22291 2.3500 1.2525 3.5900 1.2125 U.S. TREASURY (3t2 Y 7| M YH|)
12Y 2.3600 3.00 2.3625 23025 2.2654 23950 1.2550 36225 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 2.3750 3.00 23775 23166 22754 2.4100 1.2575 3.6300 1.2150 2y 2.0529 0.0090 2.0439 2.0437 2.0187 2.0529 0.7050 2.0529 0.2800
20Y 2.3925 3.25 2.3915 2.3210 2.2769 2.4200 1.2575 3.7750 1.2150 10Y 2.6587 0.0309 26278 25871 25384 2.6587 1.5300 3.0300 1.3600
6*9M 6.50 0.00 7.55 6.40 7.82 12.50 -2.75 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 7.75 0.00 7.95 7.15 7.62 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 18.75 0.25 19.00 17.38 16.60 2075 -4.00 2075 -5.50 2y -3.81 2 -5.81 -10.83 -14.83 10.19 -70.50 10.19 -264.00
2*3Y 9.75 0.75 9.10 8.05 8.18 11.00 -1.00 14.25 -1.75 10Y 1.87 0.79 1.08 -4.79 -9.86 4740 -24.46 4740 -98.50
2*4Y 16.25 1.50 14.45 12.78 1342 18.00 -0.75 27.75 -1.75
2*5Y 20.50 1.75 18.25 1641 16.88 2125 -0.75 38.50 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 6.50 0.75 5.35 473 5.25 7.75 0.00 14.00 -0.50 IRS 2*10Y | 3125 3.50 27.75 25.50 25.75 41.50 3.50 68.25 2.75
3*5Y 10.75 1.00 9.15 8.36 8.70 14.00 0.00 25.00 -0.50 KTB 2*10Y| 54.90 3.40 51.50 48.30 47.00 68.70 12.50 89.00 11.80
4*5Y 425 0.25 3.80 3.64 345 6.25 0.00 11.25 -0.25 UST 2*10Y| 60.58 219 58.39 54.34 51.97 135.50 41.06 264.00 41.06
5*7Y 425 1.00 3.40 3.50 3.63 10.50 0.75 15.75 0.25
510V [ 1075 175 9.15 890 899 2225 425 3175 375
7*10Y 6.50 0.75 5.75 5.40 5.35 12.75 3.25 16.75 3.00 IRS
10*12Y 425 -0.25 445 3.98 3.63 450 -0.25 7.75 -0.25 06M oDD
10*15Y 5.75 -0.25 5.95 5.39 4.64 6.00 -0.75 15.00 -0.75 09M |75 Tenor
10*20Y 7.50 0.00 7.35 5.82 478 7.50 -11.00 31.00 -11.00 01y [82/8175
15Y [9375/975
BOND 02y [0.75 3*4Y 575/6.25
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 10.25 5*10Y 10
1y 1811 -0.80 1.837 1.833 1.834 1.885 1.265 2720 1.237 04y [165 1.5*20Y 4525
1.5V 1.989 -0.80 2.020 2.001 1.996 2.040 1.252 2.820 1.232 05Y [21.25/205
2y 2.091 -1.10 2136 2102 2.092 2170 1.232 2920 1.225 07Y SPRD
3y 2172 0.50 2.202 2151 2.136 2230 1217 3.050 1.200 10y [33/3175
4y 2.345 0.50 2373 2316 2.296 2406 1.242 3.280 1.232 12Y
5Y 2.442 1.70 2455 2.385 2.351 2485 1.242 3410 1.217 15Y
7Y 2.577 2.00 2.584 2.506 2477 2612 1.302 3.563 1.270 20Y
10Y 2.640 230 2.638 2.553 2.528 2661 1.392 3.750 1.355
20Y 2.597 3.00 2.573 2514 2.495 2597 1451 3.943 1430 BRS
Lv. HYy| Lv. HYd| Al i |
91d CD 1.65 0.00 KTB 107.77 -0.02 107.75 107.79 107.71 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL 1.49 -1.00 | kB | 12019 -0.25 120.17 | 12024 | 11991 Hepsg 191 A 52 139 165 153 88 108 117
2 o | 55,197 22l | 7382 47,815 57,661 38,386 31,285 48,373 40,448
(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 0.65 0.30 1.66 0.26 -2.92 9.00 -17.75 11.00 -17.75 Zax) 22, Atz opz
1.5Y -5.90 0.80 -5.27 -6.38 -9.44 240 -19.10 7.25 -19.10 7|2 22| AS0| SEHX| DA UMIZH S HE AF|TY.
2y -8.60 0.85 -9.24 -9.20 -12.14 -1.35 -25.15 6.50 -25.15
3Y -6.95 0.00 -6.70 -6.07 -8.37 475 -19.50 11.00 -19.50 IRS, 214 O[51= Helst & __rm P
4y -17.75 0.75 -18.49 -17.88 -19.10 -3.20 -30.35 2.00 -30.35 D D3| AlSO] QBHS WOp S\ 10W THEl ATA|E HIEJ} 80| LEA HE AEZY
5Y -23.20 -0.20 -22.81 -21.13 -21.14 -2.25 -27.25 455 -27.25 E co= e == =o-
7Y -3245 0.50 -3237 -29.69 -30.19 -7.70 -37.65 -3.75 -37.65
10Y -32.25 0.95 -32.00 -29.04 -29.87 -12.95 -38.70 -6.25 -38.70 CRSE 3@ =1t FZHEH 2| 5.
20Y -20.45 0.25 -18.17 -19.31 -21.81 -14.75 -48.50 -1.45 -48.50 A AE|ZY. E3| 1H1} 154 Z m7t 2l A TH| 77t 22l Mt 52t ozt




