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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 1.7825 1.25 1.7740 1.7760 1.7594 1.8075 1.4025 2.5600 1.2875 -57,00 -5.75 1y 12700 -4.00 1.6200 0.8600 1%2Y -750 0.50
oM 1.8175 1.25 1.8090 1.8076 1.8033 1.8500 1.4425 25125 1.2500 -62.50 -5.50 1.5Y 1.2400 -3.50 1.6600 0.9050 2*3Y 0.50 0.00
1y 1.8400 1.75 1.8280 1.8320 1.8333 1.9100 1.4825 24825 1.2200 -69.25 -5.50 2Y 1.1950 -3.50 1.6950 0.9200 2*5Y 5.50 0.00
1.5V 1.8650 2.00 1.8530 1.8654 1.8776 2.0250 1.5400 24825 1.1900 -72.00 -5.75 3y 1.2000 -3.50 1.7550 0.9850 3*4Y 1.00 0.00
2y 1.8875 2.00 1.8760 1.8951 1.9091 21150 1.5875 24975 1.1675 -74.25 -6.25 4y 1.2100 -3.50 1.8000 1.0700 3*5Y 5.00 0.00
3y 1.9200 225 1.9090 1.9329 1.9518 22225 1.6600 2.5800 1.1550 -7275 -6.50 5Y 1.2500 -3.50 1.8500 1.1350 4*5Y 4.00 0.00
4y 1.9525 2.75 1.9385 1.9645 1.9890 2.2950 1.7075 2.6625 1.1575 -69.50 -6.75 7Y 1.3150 -3.50 1.8950 1.2150 5*7Y 6.50 0.00
5Y 1.9775 3.00 1.9625 1.9929 20193 2.3400 1.7425 27250 1.1575 -57.25 -7.25 10Y 1.5050 -3.50 2.0500 1.3150 5*10Y 25.50 0.00
7Y 2.0100 3.25 1.9930 20273 20571 23950 1.7850 2.8325 1.1675
10Y 20775 375 2.0565 2.0914 21221 2.4850 1.8650 29750 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 2.1075 375 2.0865 21199 2.1570 25225 1.8950 3.0275 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 2.1100 375 2.0890 21219 21648 2.5400 1.8950 3.0725 1.2150 2y 2.8622 -0.0083 2.8705 2.8952 2.9282 29773 1.2620 29773 0.3100
20Y 2.1100 3.75 2.0915 2.1269 2.1705 2.5600 1.8975 3.1925 1.2150 10Y 31140 -0.0110 3.1250 3.1424 3.1838 3.2382 20387 3.2382 1.3600
6*9M 3.50 0.00 3.50 3.16 4.40 12.50 1.25 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 2.25 0.50 1.90 244 3.00 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 475 0.25 4.80 6.31 7.58 23.00 425 23.00 -5.50 2y 92.22 233 94.55 96.32 98.32 103.03 -5343 103.03 -207.00
2*3Y 3.25 0.25 3.30 378 427 13.25 3.00 13.25 -1.75 10Y 88.40 -4.40 92.80 93.54 97.38 98.82 -24.46 98.82 -76.20
2*4Y 6.50 0.75 6.25 6.94 7.99 21.75 575 23.50 -1.75
2*5Y 9.00 1.00 8.65 9.78 11.02 27.25 8.00 34.00 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
3*4Y 3.25 0.50 2.95 3.16 3.72 8.50 2.75 11.25 -0.50 IRS 2*10Y | 19.00 175 17.25 17.25 18.00 4250 17.25 62.75 2.75
3*5Y 575 0.75 535 6.00 6.75 14.00 5.00 22.00 -0.50 KTB 2*10Y| 29.00 1.80 27.20 27.50 26.50 63.50 26.50 82.90 11.80
4*5Y 2.50 0.25 2.40 2.84 3.03 6.00 2.25 10.75 -0.25 UST 2*10Y| 2518 -0.27 25.45 24.72 25.56 98.63 1851 205.00 1851
5*7Y 3.25 0.25 3.05 3.44 3.78 7.75 2.50 14.75 0.25
5410V [ 1000 075 940 985 1028 1725 725 3075 375
7*10Y 6.75 0.50 6.35 6.41 6.50 9.75 425 16.75 3.00 IRS
10*12Y 3.00 0.00 3.00 2.85 3.49 450 2.50 7.75 -0.25 06M oDD
10*15Y 3.25 0.00 3.25 3.05 428 6.75 2.50 15.00 -0.75 09M Tenor
10%20Y 3.25 0.00 3.50 3.55 4385 10.25 3.25 31.00 -11.00 o1y
15Y [865
BOND 02y [87.25 1*3Y 7.25
Tenor Lv. M| S5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y
1y 1.883 0.90 1.875 1.882 1.858 1.935 1.400 2.405 1.237 04y |94
1.5Y 1.925 1.00 1.922 1.926 1.920 2113 1523 2.445 1232 05Y
2y 1.940 1.50 1937 1.954 1.954 2.230 1.625 2492 1.225 07Y SPRD
3y 1.940 1.80 1.939 1.959 1978 2315 1.695 2.585 1.200 10Y [06/65
4y 2,049 2.70 2,034 2.054 2.092 2.502 1.830 2767 1232 12Y
5Y 2,070 2.80 2.053 2.085 2142 2.602 1.895 2.830 1217 15Y
7Y 2.158 3.00 2143 2182 2.249 2.728 2.081 2.996 1.270 20Y
10Y 2.230 3.30 2214 2.254 2321 2.815 2.160 3.148 1.355 1y CCS 27
20Y 2.170 3.00 2153 2.199 2272 2792 2.128 3.327 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.70 0.00 KTB 108.70 -0.10 108.80 108.85 108.70 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL 1.51 2.00 | ktB | 12463 -0.36 125.00 | 12512 | 12554 Hepsg 92 7 10 82 89 50 72 117 116
2 o | 35,130 92 | -14225 49,355 22,948 12,445 23,675 44,072 44,084
(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 -4.30 0.85 -4.74 -5.03 -2.49 9.00 -11.20 11.00 -17.75 2axf 22|, 20| LALLM A 0|2 20| CHel M SHEAME BHCHS AMo| 22| A2 Ot
1.5Y -6.00 1.00 -6.92 -6.09 -4.27 240 -15.60 7.00 -19.10
2y -5.25 0.50 -6.14 -5.90 -4.49 -2.00 -18.30 5.50 -25.15 A OhZb S1H AE|T L KbE= &M= 2 X0 =
N -2.00 045 -3.00 -2.66 -2.66 030 -13.50 4.80 -19.50 RS, B2l 45 0hd. 7= ~Elmg. I3 HaE SR90 A4S
4y -9.65 0.05 -9.57 -8.92 -10.28 -6.70 -25.00 2.00 -30.35 e
5Y -9.25 0.20 -9.09 -9.21 -12.25 -7.95 -27.25 455 -27.25 = TE B b
7Y -14.80 0.25 -15.00 -15.51 -19.23 -13.95 -35.15 -4.70 -37.65
10Y -15.25 0.45 -15.73 -16.31 -1991 -14.20 -37.50 -8.20 -38.70
20Y -6.00 0.75 -6.15 -7.23 -10.12 -5.20 -38.25 -1.45 -48.50




