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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 0.00 1.6980 1.6956 1.6932 1.7200 1.3025 2.6775 1.2875 -54,00 -0.75 1Y 13000 -1.00 1.6200 0.7650 1*2Y 2A05 0.00
M 1.7750 -0.25 1.7685 1.7641 1.7566 1.8025 1.2850 2.7075 1.2500 -60.50 -0.75 1.5Y 1.3650 -1.00 1.6600 0.9150 2*3Y 2.05 0.00
1Y 1.8400 -0.25 1.8350 1.8340 1.8251 1.8850 1.2700 2.7450 1.2200 -64.50 -1.25 2Y 14200 -2.00 1.6950 0.8850 2*5Y 21.00 -0.50
1.5Y 1.9700 -0.25 1.9580 1.9558 1.9279 2.0050 1.2550 2.8100 1.1900 -68.00 -2.00 3y 1.5100 -2.50 17550 0.8550 3*4Y 7.00 0.00
2Y 2.0650 -0.75 2.0520 2.0461 2.0010 2.1000 1.2325 2.8850 1.1675 -69.00 -2.00 4y 1.5800 -2.50 1.8000 0.8400 3*5Y 12.00 0.00
3Y 2.1900 -0.50 2.1715 2.1616 2.0913 2.2175 1.2250 3.0275 1.1550 -69.75 -2.00 5Y 1.6300 -2.50 1.8500 0.8350 4*5Y 5.00 0.00
4Y 2.2700 -0.50 2.2510 2.2383 2.1501 2.2950 1.2250 3.1450 1.1575 -65.50 -2.00 7Y 17350 -2.50 1.8950 0.8050 5*7Y 10.50 0.00
5Y 2.3275 -0.50 2.3085 2.2906 2.1910 2.3400 1.2250 3.2400 1.1575 -59.00 -2.00 10Y 1.8900 -2.50 2.0150 0.7900 5*10Y 26.00 0.00
7Y 2.3900 -0.50 2.3700 2.3509 2.2344 2.3950 1.2350 3.3800 1.1675
10Y 2.4800 -0.50 2.4600 24313 2.2979 24850 1.2675 3.5250 1.2125 U.S. TREASURY (h= Y 7|&E HLH)
12Y 2.5175 -0.50 24975 24681 2.3362 2.5225 1.2725 3.5600 1.2150 Tenor HYH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 2.5350 -0.50 2.5150 24848 2.3502 2.5400 1.2725 3.5825 1.2150 2Y 2.2661 0.0432 2.2229 2.1936 2.1936 2.2661 0.7400 2.2661 0.2800
20Y 2.5550 -0.50 2.5350 2.5031 2.3580 2.5600 1.2625 3.7325 1.2150 10Y 2.9500 0.0623 2.8877 2.8786 2.8786 2.9500 1.5600 3.0300 1.3600
6*9M 7.25 -0.25 7.05 6.85 6.34 12.50 -2.50 12.50 -6.00 U.S. TREASURY - KTB (Bh= I 7|& HeH
9*12M 6.50 0.00 6.65 6.99 6.85 10.50 -1.75 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2y 22.50 -0.50 2170 2121 17.60 23.00 -3.75 23.00 -5.50 2y 5.61 5.22 0.39 -1.14 2.56 10.19 -70.50 10.19 -264.00
2*3Y 12.50 0.25 11.95 11.55 9.03 13.25 -0.75 14.25 -1.75 10Y 14.80 7.03 777 8.36 12.66 47.40 -24.46 47.40 -98.50
2*4Y 20.50 0.25 19.90 19.21 14.90 21.75 -0.75 27.75 -1.75
2*5Y 26.25 0.25 25.65 2445 19.00 27.25 -0.75 38.50 -175 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4y 8.00 0.00 7.95 7.66 5.88 8.50 0.00 14.00 -0.50 IRS 2*10Y 41.50 0.25 41.25 41.25 40.00 42.50 3.50 68.25 275
3*5Y 1375 0.00 13.70 12.90 9.97 14.00 0.00 25.00 -0.50 KTB 2*10Y| 59.20 0.10 59.10 59.00 58.40 68.70 1250 89.00 11.80
4*5Y 5.75 0.00 5.75 5.24 4.09 6.25 0.00 11.25 -0.25 UST 2*10Y| 68.39 191 66.48 68.50 68.50 135.50 41.06 264.00 41.06
5*7Y 6.25 0.00 6.15 6.03 4.34 10.50 1.00 15.25 0.25
5110v | 1525 000 1515 | 1406 | 1069 | 2225 425 3075 375
7*10Y 9.00 0.00 9.00 8.04 6.35 1275 3.25 16.75 3.00 IRS
10*12Y 3.75 0.00 375 3.69 3.83 4.50 0.00 7.75 -0.25 06M 70 oDD
10*15Y 5.50 0.00 5.50 535 5.23 6.00 -0.75 15.00 -0.75 09M 77.5 .
10*20Y 7.50 0.00 7.50 7.19 6.01 7.50 -11.00 31.00 -11.00 01y 8375/ 84
1.5Y 96.5
BOND 02y [06/6.25/675
Tenor Lv. FUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 18.75
1y 1.886 -0.40 1.878 1.855 1.840 1.890 1335 2.720 1.237 04Y 1*3Y 35
1.5Y 2.075 -0.50 2.067 2.045 2.006 2.080 1319 2.820 1.232 05Y 31.25/315/3275
2Y 2210 -0.90 2.194 2.183 2115 2.230 1.297 2.920 1.225 7Y SPRD
3y 2310 -0.50 2.290 2.272 2.176 2315 1.250 3.050 1.200 10Y 4775
4Y 2452 -0.80 2436 2432 2.333 2496 1.312 3.280 1.232 12y
5Y 2.565 -1.20 2.548 2.539 2411 2.602 1.270 3410 1.217 15Y
7Y 2.709 -1.00 2.692 2.675 2.540 2.728 1357 3.563 1.270 20Y
10Y 2.802 -0.80 2.782 2.761 2.603 2.812 1424 3.750 1355
20Y 2774 -0.30 2.750 2713 2.562 2.777 1.457 3.943 1.430 CRS
Lv. ]| Lv. | Al a |
91d CD 1.65 0.00 KTB 107.55 0.05 107.54 107.61 107.52 TODAY KRX CCP HYH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL 1.50 0.00 | kB | 119.01 0.09 119.06 | 119.24 | 118.95 Hepsgt 101 A -12 113 92 88 0 88 155
2 9 ‘ 32,607 244 -14,058 46,665 22,237 23,240 0,000 23,240 33483
(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 -4.60 0.15 -4.26 -2.07 -1.54 9.00 -17.75 11.00 -17.75 2Ok 22|, 0| FOMC 3|02 ZI|E Y51 22| AE &}at
1.5Y -10.50 0.25 -10.90 -8.92 -7.78 240 -19.10 7.00 -19.10
2y -14.50 0.15 -14.20 -13.73 -11.43 -1.35 -25.15 5.50 -25.15 IRS, SE2i3h iSEA Sl0] 2XYMS 2 of HEE|D 22| &2 Op.
3y -12.00 0.00 -11.87 -11.08 -846 475 -19.50 8.75 -19.50
4y -18.20 0.30 -18.46 -19.40 -18.30 -7.95 -30.35 2.00 -30.35 CRS, A2t 297} S0iA 22|
5Y -23.75 0.70 -23.97 -24.80 -21.98 -2.25 -27.25 4.55 -27.25 A== T s=re
7Y -31.90 0.50 -32.16 -3242 -30.57 -11.50 -37.65 -3.75 -37.65
10Y -32.20 0.30 -32.22 -33.02 -30.55 -12.95 -38.70 -8.20 -38.70
20Y -21.90 -0.20 -2148 -21.03 -20.36 -14.75 -48.50 -145 -48.50




