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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 1.7275 -0.50 1.7385 1.7204 1.7145 1.7450 1.3900 2.6700 1.2875 -72,50 -2.25 1y 1A1250 -3.50 1.6200 0.7650 1%2Y &50 0.50
oM 1.7900 -0.50 1.7980 1.7780 1.7770 1.8125 14100 26925 1.2500 -78.50 -1.75 1.5Y 1.1600 -3.00 1.6600 0.8100 2+3Y 9.00 0.00
1y 1.8500 -1.25 1.8635 1.8338 1.8377 1.8850 14350 27225 1.2200 -80.75 -1.25 2Y 1.2100 -3.00 1.6950 0.8650 2*5Y 21.50 0.50
1.5V 1.9450 -1.25 1.9590 1.9276 1.9445 2.0050 14625 27875 1.1900 -81.50 -0.25 3y 1.3000 -3.00 1.7550 0.9550 3*4Y 6.50 0.50
2Y 20175 -1.75 2.0370 1.9956 2.0256 2.1000 14700 2.8525 1.1675 -82.00 0.75 4y 1.3650 -2.50 1.8000 1.0150 3*5Y 12.50 0.50
3y 2.1150 -2.75 21395 2.0889 21319 22175 1.5050 29825 1.1550 -80.25 1.50 5Y 14250 -2.50 1.8500 1.0350 4*5Y 6.00 0.00
4y 2.1850 -3.25 2.2100 21491 21998 2.2950 1.5625 3.1075 1.1575 -70.25 1.50 7Y 1.5750 -2.50 1.8950 1.0400 5+7Y 15.00 0.00
5Y 22275 -4.00 2.2560 21921 2.2469 2.3400 1.6125 32125 1.1575 -55.50 1.25 10Y 1.7900 -3.00 2.0500 1.0500 5*10Y 36.50 -0.50
7Y 22775 -4.00 2.3050 22386 2.3000 23950 1.6825 3.3550 1.1675
10Y 2.3450 -4.25 23745 23071 23753 24850 1.7700 3.4975 12125 U.S. TREASURY (o2 AU 7|F M YH|)
12Y 2.3900 -4.25 24195 23521 24178 25225 1.7775 3.5375 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 2.4100 -4.25 24395 23721 24370 2.5400 1.7775 3.5550 1.2150 2y 2.4383 -0.0451 2.4834 2.4913 2.4705 24913 1.0910 24913 0.3000
20Y 24325 -4.25 2.4620 2.3946 24572 2.5600 1.7000 3.7050 1.2150 10Y 2.9638 -0.0195 29833 3.0282 3.0028 3.0282 20387 3.0300 1.3600
6*9M 6.25 0.00 5.95 5.76 6.25 12.50 -2.00 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 6.00 -0.75 6.55 5.58 6.07 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 16.75 -0.50 17.35 16.19 18.79 23.00 0.50 23.00 -5.50 2y 3213 271 34.84 33.53 33.55 34.87 -69.10 34.87 -251.80
2*3Y 9.75 -1.00 10.25 9.32 10.63 13.25 3.00 13.75 -1.75 10Y 26.88 255 2433 26.12 28.28 47.40 -24.46 47.40 -98.50
2*4Y 16.75 -1.50 17.30 15.35 17.42 21.75 7.00 2775 -1.75
2*5Y 21.00 -2.25 21.90 19.65 2213 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 7.00 -0.50 7.05 6.03 6.79 8.50 2.75 14.00 -0.50 IRS 2*10Y | 3275 -2.50 35.25 35.00 33.00 42.50 19.50 68.25 2.75
3*5Y 11.25 -1.25 11.65 10.33 11.50 14.00 5.25 25.00 -0.50 KTB 2*10Y| 57.80 -2.70 60.50 61.10 58.50 68.70 35.80 89.00 11.80
4*5Y 425 -0.75 4.60 430 471 6.25 2.25 11.25 -0.25 UST 2*10Y| 5255 2.56 49.99 53.69 53.23 135.50 41.06 264.00 41.06
5*7Y 5.00 0.00 490 4.65 5.30 10.50 2.50 15.25 0.25
5410V | 1175 -0.25 1185 1150 1284 2225 725 3075 375
7*10Y 6.75 -0.25 6.95 6.85 7.54 12.75 425 16.75 3.00 IRS 6y 26
10*12Y 450 0.00 450 450 425 450 0.50 7.75 -0.25 06M oDD
10*15Y 6.50 0.00 6.50 6.50 6.16 6.50 -0.75 15.00 -0.75 09M |79 Tenor
10*20Y 8.75 0.00 8.75 8.75 8.18 8.75 -11.00 31.00 -11.00 oy |[85
1.5Y
BOND 02y [125
Tenor Lv. M| S5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y
1y 1.845 -1.10 1.856 1.854 1.877 1.935 1.400 2.720 1.237 04y
1.5V 2.008 -1.00 2,017 2.005 2.040 2.108 1517 2.775 1.232 05y  [255
2y 2117 -1.80 2137 2.108 2157 2.230 1.560 2.840 1.225 07Y SPRD
3y 2.200 -2.20 2.224 2.188 2.244 2315 1.600 2.930 1.200 10Y
4y 2.380 -3.00 2410 2.362 2.409 2.502 1722 3.190 1232 12Y
5Y 2.467 -3.30 2495 2429 2486 2.602 1.770 3.320 1217 15Y
7Y 2.595 -3.90 2.627 2.556 2,619 2.728 1.965 3,510 1.270 20Y
10Y 2.695 -4.50 2.729 2.648 2.707 2812 2,047 3.700 1.355
20Y 2,697 -4.30 2734 2.665 2.703 2792 2110 3.905 1430 BRS
Lv. HYy| Lv. HYd| Al i |
91d CD 1.65 0.00 KTB 107.76 0.10 107.74 107.77 107.70 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL 1.45 -5.00 | kB | 11991 047 119.74 | 11991 | 11961 Hepsg 55 7 -33 88 139 97 97 84 65
2 o | 15,075 o2l | -10210 25,285 44,243 25,955 27,425 28,240 17,940
(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 0.50 -0.15 0.79 -1.98 -3.96 9.00 -16.60 11.00 -17.75 IO 22|BI2. 0|22 7} 3%L0H Ol 25IABIHS =RQI0E LHENMAIS|TO| LI 29|72 Sa{7IHA ZAES 0B, &
1.5y -6.30 -0.25 -5.78 -7.70 -9.52 240 -19.10 7.00 -19.10 7|20 ZM7F AA B28H HEe ZYEY.
2y -9.95 0.05 -10.00 -11.28 -13.12 -1.35 -22.25 5.50 -25.15
3Y -8.50 -0.55 -8.45 -9.86 -11.21 475 -17.65 8.75 -19.50 _ O ° | . e = =o
4y -19.50 -0.25 -19.98 2131 -2092 -8.50 -30.35 2.00 -30.35 _IRSE fHﬂm sef g :w 7= 2EIEG Ofg. 2T2 BSBURIBeR a2t Sttt 2250 Aeivt Soid. 3 2
5Y 2395 070 2388 2373 2395 29,60 2725 455 2725 Hellel 8|27t Lo 3 72 5|0 Ae.
7Y -31.75 -0.10 -3218 -31.78 -31.88 -21.90 -37.65 -3.75 -37.65
10Y -35.00 0.25 -3543 -34.08 -33.15 -23.70 -38.70 -8.20 -38.70 CRS= IRSOj| H|slf 23] Ay 2 52t
20Y -26.45 0.05 -27.16 -27.03 -24.57 -14.75 -48.50 -1.45 -48.50




