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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 1.7150 -0.75 1.7225 1.7191 1.7227 1.7550 1.3900 2.6625 1.2875 -76,25 -0.75 1y msoo -2.00 1.6200 0.7650 1%2Y &oo -0.50
oM 1.7850 -1.25 1.7950 1.7920 1.7877 1.8300 14100 26825 1.2500 -8275 -1.00 1.5Y 1.1050 -2.50 1.6600 0.8100 2+3Y 3.50 0.00
1y 1.8425 -1.25 1.8510 1.8556 1.8484 1.9100 14350 2.7100 1.2200 -84.75 -0.25 2Y 1.1600 -2.50 1.6950 0.8650 2*5Y 8.50 0.00
1.5V 1.9325 -1.50 1.9400 1.9563 1.9486 2.0250 14625 2.7700 1.1900 -91.50 0.00 3y 1.1950 -2.50 1.7550 0.9550 3*4Y 2.50 0.00
2Y 2.0075 -2.25 20195 2.0386 2.0250 21150 14700 2.8275 1.1675 -96.00 0.00 4y 1.2200 -2.50 1.8000 1.0150 3*5Y 5.00 0.00
3y 2.1100 -2.50 2.1200 21403 2.1250 22225 1.5050 2.9250 1.1550 -98.25 0.50 5Y 1.2450 -2.50 1.8500 1.0350 4*5Y 2.50 0.00
4y 2.1800 -2.50 2.1905 2.2089 2.1910 2.2950 1.5625 3.0150 1.1575 -93.00 -0.25 7Y 1.3500 -3.50 1.8950 1.0400 5+7Y 10.50 -1.00
5Y 22275 -3.00 2.2415 2.2560 22361 2.3400 1.6125 3.0950 1.1575 -76.25 -0.25 10Y 1.5900 -3.50 2.0500 1.0500 5*10Y 3450 -1.00
7Y 2.2800 -3.25 2.2965 23109 2.2862 23950 1.6825 3.2175 1.1675
10Y 2.3525 -3.25 23675 23821 2.3546 2.4850 1.7725 3.3450 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 2.3925 -3.25 24075 24221 23977 25225 1.8000 3.3850 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 2.4200 -3.25 24350 24473 2419 2.5400 1.7900 34125 1.2150 2y 2.5039 0.0163 2.4876 2.5283 2.4958 25892 1.1410 25892 0.3000
20Y 2.4500 -3.25 2.4650 24773 24436 2.5600 1.7200 3.5400 1.2150 10Y 2.9501 0.0275 29226 29717 2.9241 31131 20387 31131 1.3600
6*9M 7.00 -0.50 7.25 7.29 6.50 12.50 -0.75 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 575 0.00 5.60 6.36 6.07 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 16.50 -1.00 16.85 18.30 17.66 23.00 1.00 23.00 -5.50 2y 38.89 413 34.76 39.63 37.58 4226 -5343 4226 -251.80
2*3Y 10.25 -0.25 10.05 10.16 10.00 13.25 3.50 13.25 -1.75 10Y 2441 7.35 17.06 25.47 18.91 36.30 -24.46 47.40 -98.50
2*4Y 17.25 -0.25 17.10 17.03 16.59 21.75 8.75 23.50 -1.75
2*5Y 22.00 -0.75 22.20 21.74 21.10 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 7.00 0.00 7.05 6.86 6.60 8.50 3.25 11.25 -0.50 IRS 2*10Y | 34.50 -1.00 35.50 34.00 35.00 4250 19.50 62.75 2.75
3*5Y 1175 -0.50 12.15 11.58 1111 14.00 6.00 22.00 -0.50 KTB 2*10Y| 59.10 -2.10 61.20 58.50 61.50 68.70 35.80 82.90 11.80
4*5Y 475 -0.50 5.10 471 451 6.25 2.25 10.75 -0.25 UST 2*10Y| 4462 112 43.50 44.34 42.83 128.30 41.06 243.00 41.06
5*7Y 5.25 -0.25 5.50 5.49 5.01 10.50 2.50 14.75 0.25
5410V | 1250 -0.25 1260 1261 1185 2025 725 3075 375
7*10Y 7.25 0.00 7.10 713 6.84 11.75 425 16.75 3.00 IRS 6Y 255
10*12Y 4.00 0.00 4.00 4.00 431 450 175 7.75 -0.25 06M oDD
10*15Y 6.75 0.00 6.75 6.51 6.48 6.75 175 15.00 -0.75 09M Tenor
10%20Y 9.75 0.00 9.75 9.51 8.90 10.00 -6.25 31.00 -11.00 o1y [85
1.5Y
BOND 02y [25/02/175 2*5Y 225
Tenor Lv. | 5MA 20MA 60MA 1¥ Max | 1Y Min | 3YMax | 3Y Min 03y |1225/11/1075
1y 1.841 -0.90 1.843 1.857 1.865 1.935 1.400 2.691 1.237 04y |19
1.5Y 2,011 -0.90 2.000 2018 2,023 2113 1517 2.750 1232 05Y [2575
2y 2115 -2.50 2125 2137 2136 2.230 1.567 2.818 1.225 07Y SPRD
3y 2.180 -3.20 2.203 2223 2.221 2315 1617 2913 1.200 10Y
4y 2372 -4.00 2.3% 2.406 2401 2.502 1722 3.125 1.232 12Y
5Y 2472 -5.00 2.500 2512 2481 2.602 1782 3.208 1217 15Y
7Y 2,601 -4.50 2,625 2.635 2.606 2.728 1.966 3375 1.270 20Y
10Y 2.706 -4.60 2.729 2.740 2.702 2.815 2.057 3.585 1.355 1Y CCS 7.5
20Y 2.690 -4.20 2716 2.736 2.704 2792 2.110 3.799 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.65 0.00 KTB 107.94 0.14 107.84 107.94 107.80 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL 145 0.00 | kB | 119.99 0.47 119.75 119.99 119.54 BEEE: 48 7 -40 88 50 41 41 72 139
2 o | 10,900 {2 | -12210 23,110 12,690 10,320 10,320 20,675 48,890
(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 0.15 -0.35 0.78 -0.18 171 9.00 -11.20 11.00 -17.75 ZLaxy 22|, 32k opz
TSN /85 =060 -602 -6.16 740 240 -15.60 7.00 -19.10 MBS OF B i RUA SI 2 LB IARMI M 7|2t 62 ARof R 20102 RB8Y 4 Artn YA
2y -10.75 0.25 -10.59 -9.80 -11.08 -1.35 -18.30 5.50 -25.15 MA Zo o/l HILISHO x = al M Bls b= =
o =00 070 58 =31 o6 A 3% =00 950 ME Zg AR SHHRHOLL OFAJOFA|ZIOIA 0|2 M Z 2|7t ot MEtstBM &HE ZA 20| =i
4y -19.20 1.50 -20.33 -19.76 -21.02 -8.50 -25.00 2.00 -30.35 IRS, 23] H 270 12 = Eaje .
5Y -24.45 2.00 -25.89 -25.55 -24.48 -9.60 -27.25 455 -27.25 EE e Te = Ef=s
7Y -32.10 125 -32.85 3241 -31.94 -21.90 -35.40 -3.75 -37.65 MY 0j= S2ote Y| RSE @M 29{9] M7t 00T, & 2 8 SEAITM S 109 I F 2|7t 4bp7}ke LH2|xt
10Y -35.35 135 -36.15 -35.75 -34.72 -24.00 -38.70 -8.20 -38.70 IRset =22 ZA 221717 G< o .
20Y -24.00 0.95 -25.12 -25.89 -26.06 -14.75 -48.50 -1.45 -48.50




