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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 1.7200 -0.75 1.7225 1.7218 1.7227 1.7550 1.3900 2.6625 1.2875 -77,75 475 1y 10700 4.00 1.6200 0.7650 1%2Y &50 -0.50
oM 1.7925 -0.75 1.7930 1.7955 1.7873 1.8300 14100 26825 1.2500 -83.50 425 1.5Y 1.1000 3.50 1.6600 0.8100 2+3Y 3.50 0.00
1y 1.8475 -0.75 1.8475 1.8605 1.8481 1.9100 14350 2.7100 1.2200 -86.00 425 2Y 1.1550 3.50 1.6950 0.8650 2*5Y 9.00 -1.00
1.5V 1.9350 -0.75 1.9355 1.9631 1.9491 2.0250 14625 2.7700 1.1900 -92.50 4.00 3y 1.1900 3.50 1.7550 0.9550 3*4Y 3.00 -0.50
2Y 2.0150 -0.75 2.0145 2.0451 2.0258 21150 14700 2.8275 1.1675 -96.25 4.00 4y 1.2200 3.00 1.8000 1.0150 3*5Y 5.50 -1.00
3y 2.1150 -0.50 21115 21461 21258 22225 1.5050 2.9250 1.1550 -9875 3.75 5Y 1.2450 2.50 1.8500 1.0350 4*5Y 2.50 -0.50
4y 21825 -1.00 21815 22145 21918 2.2950 1.5625 3.0150 1.1575 -90.50 3.75 7Y 1.3800 2.00 1.8950 1.0400 5+7Y 13.50 -0.50
5Y 2.2325 -1.25 2.2320 22611 2.2368 2.3400 1.6125 3.0950 1.1575 -73.50 225 10Y 1.6200 0.50 2.0500 1.0500 5*10Y 37.50 -2.00
7Y 2.2850 -1.75 2.2870 23154 2.2867 23950 1.6825 3.2175 1.1675
10Y 2.3550 -1.75 23560 2.3864 23551 24850 1.7725 3.3450 12125 U.S. TREASURY (o2 AU 7|F M YH|)
12Y 2.3950 -1.75 2.3960 24264 2.3984 25225 1.8000 3.3850 1.2150 Tenor HUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 24225 -1.75 24235 24508 24199 2.5400 1.7900 34125 1.2150 2y 2.5283 0.0325 2.4958 2.5202 2.4797 25892 1.1410 25892 0.3000
20Y 2.4525 -1.75 2.4535 2.4800 24438 2.5600 1.7200 3.5400 1.2150 10Y 29717 0.0476 2.9241 29451 29031 31131 20387 31131 1.3600
6*9M 7.25 0.00 7.05 7.38 6.46 12.50 -0.75 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 5.50 0.00 545 6.50 6.08 10.50 -0.50 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 0.00 16.70 18.46 1778 23.00 1.00 23.00 -5.50 2y 39.63 2.05 37.58 40.02 37.47 4226 -5343 4226 -251.80
2*3Y 10.00 0.25 9.70 10.10 10.00 13.25 3.50 13.25 -1.75 10Y 2547 6.56 18.91 21.01 20.11 38.30 -24.46 47.40 -98.50
2*4Y 16.75 -0.25 16.70 16.94 16.60 21.75 8.75 23.50 -1.75
2*5Y 21.75 -0.50 21.75 21.60 21.09 27.25 11.75 34.00 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
3*4Y 6.75 -0.50 7.00 6.84 6.60 8.50 3.25 11.25 -0.50 IRS 2*10Y | 34.00 -1.00 35.00 35.00 33.75 4250 19.50 62.75 2.75
3*5Y 1175 -0.75 12.05 11.50 11.09 14.00 6.00 22.00 -0.50 KTB 2*10Y| 5850 -3.00 61.50 6150 59.70 68.70 35.80 82.90 11.80
4*5Y 5.00 -0.25 5.05 466 450 6.25 2.25 10.75 -0.25 UST 2*10Y| 4434 151 42.83 4249 4234 128.30 41.06 243.00 41.06
5*7Y 5.25 -0.50 5.50 543 499 10.50 2.50 14.75 0.25
5410V | 1225 -0.50 1240 1253 1184 2025 725 3075 375
7*10Y 7.00 0.00 6.90 7.10 6.85 11.75 425 16.75 3.00 IRS
10*12Y 4.00 0.00 4.00 4.00 433 450 175 7.75 -0.25 06M [80 oD
10*15Y 6.75 0.00 6.75 6.44 6.48 6.75 175 15.00 -0.75 09M Tenor
10%20Y 9.75 0.00 9.75 9.36 8.86 10.00 -6.25 31.00 -11.00 01y [85.25
1.5Y
BOND 02y 1*15y 85
Tenor Lv. M| S5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min (13 12.25 1.5*2y 825
1y 1.845 0.50 1.844 1.863 1.868 1.935 1.400 2.691 1.237 04Y 57y 55
1.5Y 2,010 3.00 1.984 2,025 2,024 2113 1517 2.750 1232 05y |24
2y 2132 1.20 2117 2143 2138 2.230 1.560 2.818 1.225 07y [295 SPRD
3y 2.202 -0.80 2.201 2232 2.224 2315 1.600 2913 1.200 w0y [37
4y 2391 -0.60 2.388 2413 2403 2.502 1722 3.125 1.232 12Y
5Y 2.500 -0.40 2493 2518 2481 2.602 1.770 3.208 1217 15Y
7Y 2618 -1.20 2,615 2.640 2.606 2.728 1.966 3375 1.270 20Y
10Y 2717 -1.80 2717 2.745 2.701 2.815 2.057 3.585 1.355
20Y 2.709 -1.60 2.709 2741 2.703 2792 2.110 3.799 1430 BRS
Lv. HYy| Lv. HYd| Al i |
91d CD 1.65 0.00 KTB 107.86 0.03 107.82 107.87 107.79 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ calL 1.45 0.00 | LkTB | 119.86 021 119.60 | 119.94 | 119.59 Hepsig 50 A 9 41 4 72 139 922 101
2 o | 12,690 {2 | 2370 10,320 10,320 20,675 48,890 24,433 50,708
(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 0.25 -1.25 0.39 -0.26 -2.01 9.00 -11.20 11.00 -17.75 A ZES Oz
1.5y -7.50 -3.75 -4.85 -6.22 -7.53 240 -15.60 7.00 -19.10 Y 0|FAHAO| AME 2o et SHEME 2O|E A2 FLHQ| O|HE AA 2 Fao Wk S 20X & & 28t oA
2y -11.70 -1.95 -10.29 -9.74 -11.20 -1.35 -18.30 5.50 -25.15 ool = v
3Y -8.70 0.30 -8.93 -8.55 -9.80 475 -13.50 5.00 -19.50 hREHn e o
4y -20.85 -0.40 -20.61 -19.81 -21.15 -8.50 -25.00 2.00 -30.35 RS 7|22 ZAlo2 4 2. Ho Sas
5Y -26.75 -0.85 -26.14 -25.64 -24.41 -9.60 -27.25 455 -27.25 = o/lE= oe=
7Y -33.30 -0.55 -32.82 -3251 -31.89 -21.90 -35.40 -3.75 -37.65 MEHoz Qm2|Ag =2/7|0f E7|S2rt 65*7% A7t dH o2 BE.
10Y -36.20 0.05 -36.08 -35.84 -34.60 -24.00 -38.70 -8.20 -38.70
20Y -25.65 -0.15 -25.53 -26.13 -25.94 -14.75 -48.50 -1.45 -48.50 CRSE M| A0tz




