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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 1.6950 -0.75 1.7040 1.7075 1.7209 1.7550 1.3900 2.6625 1.2875 -63,50 275 1y 11850 2.00 1.6200 0.7650 1%2Y 3Aoo -1.50
oM 1.7675 -0.75 1.7745 1.7764 1.7920 1.8300 14100 26825 1.2500 -68.75 225 1.5Y 1.2100 1.50 1.6600 0.8100 2+3Y 5.50 -0.50
1y 1.8200 -0.75 1.8235 1.8215 1.8485 1.9100 14350 2.7100 1.2200 -7375 1.00 2Y 1.2150 0.50 1.6950 0.8650 2*5Y 15.00 0.00
1.5V 1.8975 -0.75 1.8980 1.8945 1.9396 2.0250 14700 2.7700 1.1900 -75.50 0.00 3y 1.2700 0.00 1.7550 0.9550 3*4Y 450 0.00
2Y 1.9525 -0.50 1.9490 1.9526 2.0109 21150 1.5000 2.8275 1.1675 -75.50 -0.25 4y 1.3150 0.00 1.8000 1.0150 3*5Y 9.50 0.50
3y 2.0250 0.00 2.0180 2.0261 21022 22225 1.5550 2.9250 1.1550 -74.00 0.00 5Y 1.3650 0.50 1.8500 1.0350 4*5Y 5.00 0.50
4y 2.0700 0.25 2.0605 2.0756 21648 2.2950 1.6050 3.0150 1.1575 -73.00 0.00 7Y 14100 0.50 1.8950 1.0400 5+7Y 450 0.00
5Y 2.1050 0.50 2.0935 21111 22076 2.3400 1.6475 3.0950 1.1575 -59.25 0.00 10Y 1.6150 0.50 2.0500 1.0500 5*10Y 25.00 0.00
7Y 2.1400 0.50 21295 21521 2.2558 23950 1.7050 3.2175 1.1675
10Y 2.2075 0.50 2.1960 22166 23238 2.4850 1.7825 3.3450 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 2.2475 0.50 2.2360 2.2566 23647 25225 1.8175 3.3850 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 2.2750 0.50 2.2635 22841 2.3898 2.5400 1.8250 34125 1.2150 2y 2.6154 0.0166 2.5988 2.5863 2.6065 26154 1.1428 26154 0.3100
20Y 2.2975 -0.25 2.2920 2.3150 24185 2.5600 1.8250 3.5325 1.2150 10Y 2.8642 0.0064 2.8578 2.8295 2.8451 31131 20387 31131 1.3600
6*9M 7.25 0.00 7.05 6.89 711 12.50 0.25 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 5.25 0.00 490 451 5.65 10.50 0.75 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
1*2Y 13.25 0.25 12.55 13.11 16.24 23.00 5.00 23.00 -5.50 2y 58.74 1.86 56.88 54.93 57.65 60.89 -5343 60.89 -245.00
2*3Y 7.25 0.50 6.90 7.35 9.13 13.25 475 13.25 -1.75 10Y 3142 -0.16 3158 27.25 29.81 36.30 -24.46 47.40 -91.80
2*4Y 1175 0.75 11.15 12.30 15.38 21.75 8.75 23.50 -1.75
2*5Y 15.25 1.00 14.45 15.85 19.67 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 450 0.25 425 495 6.25 8.50 3.25 11.25 -0.50 IRS 2*10Y | 25.50 1.00 24.50 24.25 24.00 4250 19.50 62.75 2.75
3*5Y 8.00 0.50 7.55 8.50 10.54 14.00 6.00 22.00 -0.50 KTB 2*10Y| 5220 1.00 51.20 52.00 51.70 68.70 35.80 82.90 11.80
4*5Y 3.50 0.25 3.30 3.55 428 6.00 2.25 10.75 -0.25 UST 2*10Y| 24388 -1.02 25.90 24.32 23.86 124.46 23.86 237.00 23.86
5*7Y 3.50 0.00 3.60 410 482 10.50 2.50 14.75 0.25
5410V [ 1025 0.0 1025 1055 1163 2025 725 3075 375
7*10Y 6.75 0.00 6.65 6.45 6.81 11.75 425 16.75 3.00 IRS
10*12Y 4.00 0.00 4.00 4.00 4.09 450 175 7.75 -0.25 06M [69.5 DD
10*15Y 6.75 0.00 6.75 6.75 6.60 6.75 2.25 15.00 -0.75 09M [765/77 Tenor
10%20Y 9.00 -0.75 9.60 9.84 9.46 10.25 -2.50 31.00 -11.00 o1y
1.5Y
BOND 02Y [95.25/95.75
Tenor Lv. M| S5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y
1y 1.837 -1.00 1.839 1.852 1.858 1.935 1.400 2.691 1.237 04y |07
1.5Y 1.945 -0.50 1938 1.963 2.006 2113 1517 2.750 1232 05y [105/10
2y 2.028 -0.20 2.020 2.049 2.110 2.230 1577 2.807 1.225 07Y SPRD
3y 2.090 0.30 2.083 2113 2.190 2315 1617 2.890 1.200 10Y
4y 2.215 0.30 2.209 2244 2353 2.502 1755 3.089 1232 12Y
5Y 2332 0.60 2.324 2.356 2.459 2.602 1.805 3.185 1217 15Y
7Y 2463 0.70 2455 2484 2.585 2.728 2,024 3.320 1.270 20Y |295
10Y 2.550 0.80 2,541 2.564 2,678 2.815 2115 3.567 1.355 1y CCS 18
20Y 2.546 0.60 2.536 2.563 2674 2792 2.185 3785 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.65 0.00 KTB 180.15 71.98 108.16 108.19 108.13 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL 147 -3.00 | kB | 12135 -0.07 12129 | 12145 | 12129 Hepsg 107 A 68 39 112 110 104 41 45
2 o | 32,035 92 | 19565 12,470 33,415 40,528 37,835 10,570 10,440
(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 -1.70 0.25 -1.51 -3.06 -0.96 9.00 -11.20 11.00 -17.75 Zaxf 22|, stety| AXMYA grsknt 0] §2 o2 fIEoE Mol F2EIBM 22| 4 E AS
1.5Y -4.75 -0.25 -3.98 -6.84 -6.69 240 -15.60 7.00 -19.10
TN EECEEEETE T T RS, 2v olt} 722 B2 sEttal A acimd .
4y -14.50 -0.05 -14.83 -16.88 -18.85 -8.50 -25.00 2.00 -30.35 YE SHOR ARl HISJt RUSN 32| 43 HBVIRE2 2-3Y8 SHoR eHME 2T
5Y -22.70 -0.10 -23.05 -24.44 -25.11 -9.60 -27.25 455 -27.25
7Y -32.30 -0.20 -32.53 -33.19 -3292 -21.90 -35.40 -3.75 -37.65 CRS, L& [ZH0| A QS OpZ HAYALL 0|70 BISA LIEFL
10Y -34.25 -0.30 -34.46 -34.76 -35.39 -24.25 -38.70 -8.20 -38.70
20Y -24.85 -0.85 -24.36 -24.82 -25.58 -14.75 -48.50 -1.45 -48.50




