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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 1.7250 0.00 1.7200 1.7108 1.7098 1.7400 1.3900 2.6700 1.2875 -72,00 1.00 1y 1A1150 1.00 1.6200 0.7650 1%2Y 1450 0.00
oM 1.7800 0.00 1.7750 1.7696 17738 1.8125 14075 26925 1.2500 -74.25 0.75 1.5Y 1.1850 1.00 1.6600 0.9100 2+3Y 13.00 0.00
1y 1.8350 0.00 1.8295 1.8246 1.8364 1.8850 14175 27225 1.2200 -73.50 0.25 2Y 1.2600 1.00 1.6950 0.9050 2*5Y 25.50 1.00
1.5V 1.9275 0.25 1.9185 1.9216 1.9467 2.0050 1.4400 27875 1.1900 -69.25 0.50 3y 1.3900 1.00 1.7550 0.9400 3*4Y 6.50 0.50
2Y 1.9950 0.75 1.9785 1.9918 20293 2.1000 14700 2.8550 1.1675 -68.25 0.50 4y 1.4550 1.50 1.8000 0.9600 3*5Y 12.50 1.00
3y 2.0825 0.50 2.0640 2.0895 21371 22175 1.5050 2.9900 1.1550 -66.50 1.00 5Y 1.5150 2.00 1.8500 0.9800 4*5Y 6.00 0.50
4y 21375 1.00 2.1140 21503 2.2059 2.2950 1.5625 3.1100 1.1575 -57.75 1.50 7Y 1.6450 2.50 1.8950 1.0050 5+7Y 13.00 0.50
5Y 2.1800 1.00 2.1545 21921 2.2530 2.3400 1.6050 32125 1.1575 -46.00 2.50 10Y 1.8350 3.50 2.0500 1.0150 5*10Y 32.00 1.50
7Y 22225 1.00 2.1965 22399 2.3070 23950 1.6750 3.3550 1.1675
10Y 2.2950 1.00 2.2680 2.3050 2.3820 2.4850 1.7700 3.4975 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 2.3400 1.00 23130 2.3500 24233 25225 1.7775 3.5375 1.2150 Tenor HUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 2.3600 1.00 2.3330 2.3700 24418 2.5400 1.7775 3.5550 1.2150 2y 2.3941 0.0167 2.3774 2.3484 2.3522 23941 1.0000 23941 0.3000
20Y 2.3825 1.00 2.3555 2.3904 24613 2.5600 1.7000 3.7050 1.2150 10Y 2.8309 0.0019 2.8290 2.8262 2.8400 2.9500 20387 3.0300 1.3600
6*9M 5.50 0.00 5.50 5.89 6.40 12.50 -2.00 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 5.50 0.00 545 5.50 6.26 10.50 -1.25 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
1*2Y 16.00 0.75 14.90 16.71 19.29 23.00 0.50 23.00 -5.50 2y 29.21 0.97 2824 27.14 27.52 29.21 -69.90 29.21 -258.50
2*3Y 8.75 -0.25 8.55 9.78 10.78 13.25 3.00 13.75 -1.75 10Y 19.89 -0.01 19.90 21.92 26.30 47.40 -24.46 47.40 -98.50
2*4Y 14.25 0.25 13.55 15.85 17.66 21.75 7.00 27.75 -1.75
2*5Y 18.50 0.25 17.60 20.04 2237 27.25 9.75 38.50 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
3*4Y 5.50 0.50 5.00 6.08 6.88 8.50 2.75 14.00 -0.50 IRS 2*10Y | 30.00 0.25 29.75 29.25 27.50 4250 19.50 68.25 2.75
3*5Y 9.75 0.50 9.05 10.26 11.59 14.00 5.25 25.00 -0.50 KTB 2*10Y| 53.00 -0.50 53.50 53.00 50.00 68.70 35.80 89.00 11.80
4*5Y 425 0.00 4.05 419 471 6.25 2.25 11.25 -0.25 UST 2*10Y| 4368 -1.48 45.16 4778 4878 135.50 41.06 264.00 41.06
5*7Y 425 0.00 420 478 5.40 10.50 2.50 15.25 0.25
5410V | 1150 0.0 1135 1129 1290 2225 725 3075 375
7*10Y 7.25 0.00 7.15 6.51 7.50 12.75 425 16.75 3.00 IRS 15M 885
10*12Y 450 0.00 450 450 414 450 0.50 7.75 -0.25 06M oD
10*15Y 6.50 0.00 6.50 6.50 5.98 6.50 -0.75 15.00 -0.75 09M Tenor
10%20Y 8.75 0.00 8.75 8.54 7.94 8.75 -11.00 31.00 -11.00 01y [835
15Y 9275
BOND 02Y [99.25/99.5 6*9M 55
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min o3y 9M*3Y 30.25
1y 1.845 0.40 1.844 1.874 1.875 1.935 1.400 2.720 1.237 04Y 1*5Y 34 /3425
1.5Y 1.994 0.40 1.998 2014 2,041 2.108 1517 2.820 1232 osy |17 4*5Y 45
2y 2102 0.70 2.087 2116 2.163 2.230 1.560 2.885 1.225 07Y [2225 SPRD
3y 2177 0.70 2.162 2197 2.249 2315 1.600 3.005 1.200 10Y
4y 2352 1.40 2.329 2374 2414 2.502 1722 3.245 1.232 12Y
5Y 2417 1.00 2.3% 2423 2494 2.602 1.770 3.365 1217 15Y
7Y 2,543 0.70 2,519 2.548 2,626 2.728 1.951 3,535 1.270 20Y
10Y 2632 0.20 2.606 2634 2711 2812 2,047 3715 1355 3y CCS 38
20Y 2,645 1.00 2,616 2.644 2.696 2792 2.110 3.920 1430 BRS
Lv. HYy| Lv. HYd| Al i |
91d CD 1.65 0.00 KTB 107.84 -0.02 107.88 107.89 107.82 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ calL | 145 0.00 | kB | 12049 -0.03 120.59 | 120.62 | 12041 Hepsg 89 71 35 54 124 104 117 61 49
2 o | 25,050 o} 8l | 12290 12,760 36,215 51,561 37,217 13,088 18,107
(1-2Y §9t 3-10Y =1, 258 A|7tH7}
Tenor | Lv. | FYHl | SMA | 20MA | GOMA | 1¥Max | 1VMin | 3YMax | 3V Min
1y -1.00 -0.40 -1.43 -4.95 -3.84 9.00 -17.75 11.00 -17.75 3 xH Zo|, EME O[HET} Q= JI20) CHEE R7HAM 22| AE AL O
1.5Y -6.65 -0.15 -7.93 -9.22 -9.42 240 -19.10 7.00 -19.10
2y -10.70 0.05 -10.81 -12.39 -13.38 -1.35 -25.15 5.50 -25.15 IRS, B 40| K3t & 22| A, MUIXio2 T83t 29|7|
o RN W s | ow | oom | e s | 2n | aom 2ol B ool BHS Boh 2 28 wAN V= 2700l B
5Y 2370 0.00 2393 2310 2415 29,60 2725 455 2725 2USU CCPI0US AR HE +F2 2OIH 2250] XA A2
7Y -32.05 0.30 -32.25 -30.83 -31.92 -21.90 -37.65 -3.75 -37.65
10Y -33.70 0.80 -33.76 -32.94 -32.87 -23.70 -38.70 -8.20 -38.70 CRS, ghg sttt SAl0f S27t 2F 22ls 25
20Y -26.25 0.00 -26.01 -25.41 -2343 -14.75 -48.50 -1.45 -48.50




