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Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 0.9275 2.00 0.9155 0.9700 1.0880 1.9125 0.9050 1.9125 0.9050 -82,25 -4.00 1Y -omoo -2.50 1.3900 -1.4500 1+2Y -350 450
oM 0.8575 1.50 0.8545 0.9231 1.0429 1.8950 0.8425 19125 0.8425 -82.75 -1.75 1.5Y -0.0300 0.00 1.3150 1.1000 2*3Y -2.00 0.00
1Y 0.8125 1.50 0.8135 0.8873 1.0073 1.8800 0.7975 1.9200 0.7975 -83.25 0.50 2y -0.0450 2.00 1.2450 1.1100 2*5Y 3.50 0.00
1.5Y 0.7975 1.75 0.8000 0.8810 0.9954 1.8700 0.7800 2.0250 0.7800 -85.75 1.25 3y -0.0650 2.00 1.2150 -0.5650 3%4Y 1.50 -0.50
2y 0.7875 1.50 0.7935 0.8785 0.9870 1.8425 0.7725 2.1150 0.7725 -86.25 1.00 4y -0.0500 150 1.2000 -0.4750 3*5Y 5.50 0.00
3y 0.7925 0.75 08110 0.9001 0.9943 1.8175 0.7850 2.2225 0.7850 -83.50 1.50 5Y -0.0100 2.00 1.1950 -0.4100 4*5Y 4.00 0.50
ay 0.8125 0.50 0.8340 0.9275 1.0168 1.8150 0.8075 2.2950 0.8075 -72.25 1.50 7Y 0.1100 1.50 1.2650 -0.3100 5+7Y 12.00 -0.50
5Y 0.8250 0.50 0.8455 0.9448 1.0278 1.8225 0.8200 2.3400 0.8200 -59.25 150 10Y 0.2850 150 1.4150 -0.1250 5*10Y 29.50 -0.50
7Y 0.8325 0.00 0.8600 0.9534 1.0292 1.8400 0.8325 2.3950 0.8325
10Y 0.8775 0.00 0.9080 0.9995 1.0670 1.9000 0.8775 2.4850 0.8775 U.S. TREASURY (eH= HYY 7= YH))
12Y 0.8825 0.00 09115 0.9991 1.0500 1.9200 0.8775 2.5225 0.8775 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 0.8825 0.00 0.8875 0.9606 1.0055 1.9250 0.8525 2.5400 0.8525 2y 0.1490 -0.0119 0.1609 0.1648 0.1847 2.7579 0.1290 29773 0.1290
20Y 0.6975 0.00 0.7280 0.8148 0.8644 1.9100 0.6975 2.5600 0.6975 10Y 0.6202 -0.0290 0.6492 0.6708 0.7140 29135 0.5685 3.2382 0.5685
6*9M -7.00 -0.50 -6.10 -4.69 452 0.25 -12.50 12.50 -12.50 U.S. TREASURY - KTB ¢h= 9AY 7| Mol
9*12M -4.50 0.00 -4.10 -3.59 -3.55 6.25 -7.50 10.50 -7.50 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1+2Y -2.50 0.00 -2.00 -0.88 -2.03 7.50 -15.50 23.00 -15.50 2y -68.80 -1.19 -67.61 -69.32 -71.23 96.20 -85.69 103.03 -85.69
273Y 0.50 -0.75 1.75 2.16 073 4.00 -5.50 13.25 -5.50 10Y -77.18 -2.90 -74.28 -75.92 -75.60 89.35 -97.33 98.82 -97.33
2*4Y 2.50 -1.00 4.05 4.90 2.98 10.50 -8.25 2175 -8.25
2*5Y 375 -1.00 5.20 6.63 408 14.50 -10.00 27.25 -10.00 Lv. | T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
3*4Y 2.00 -0.25 2.30 274 2.25 6.50 -3.25 8.50 -3.25 IRS 2*10Y | 9.00 -1.50 1050 12.50 1275 19.75 -9.50 4250 -9.50
3*5Y 3.25 -0.25 345 446 3.35 11.00 -5.25 14.00 -5.25 KTB 2*10Y| 55.50 0.00 55.50 57.20 57.30 61.40 4.10 68.70 4.10
4*5Y 1.25 0.00 1.15 173 1.11 525 225 6.25 -2.25 UST 2<10Y| 47.12 171 48.83 50.60 52.93 67.49 -23.40 135.50 -23.40
5*7Y 0.75 -0.50 1.45 0.86 0.14 1.75 175 10.50 175
s#10y | 525 -0.50 625 548 392 775 050 2225 050
7*10Y 450 0.00 4.80 461 378 6.00 1.50 12.75 150 IRS
10*12Y 0.50 0.00 035 -0.04 -1.70 275 -9.50 5.50 -9.50 06M oD
10*15Y 0.50 0.00 -2.05 -3.89 -6.15 425 -18.00 8.00 -18.00 09M Tenor
10%20Y -18.00 0.00 -18.00 -1848 -20.27 3.25 -35.00 11.25 -35.00 01y
1.5Y
BOND 02y 4*7y 15
Tenor Lv. Y| 5MA 20MA 60MA 1Y Max | 1YMin | 3YMax | 3Y Min 03y
1Y 0715 0.00 0723 0.799 0.956 1918 0715 1.935 0715 04Y
1.5Y 0.793 0.00 0.805 0.879 1.003 1.932 0.793 2113 0.793 05V [81/83/825
2y 0.837 0.00 0.862 0.937 1.040 1.944 0.837 2.230 0.837 07Y SPRD
3y 0.860 0.00 0.889 0.975 1.030 1.846 0.022 2315 0.022 10Y
ay 1.035 0.00 1.062 1.138 1210 1915 1.035 2502 1.035 12y
5Y 1.115 0.00 1.145 1216 1.256 1915 1.110 2.602 1.110 15Y
7Y 1.243 0.00 1273 1.340 1377 2.028 1.163 2728 1.163 20Y
10y 1392 0.00 1422 1478 1.486 2.047 1.170 2.815 1.170
20Y 1.498 0.00 1.527 1.587 1.563 2.106 0.705 2792 0.705 @
Lv. HYd| Lv. | Al a |
91d CD 1.05 0.00 KTB 112.08 -0.01 112.11 112.11 112.02 TODAY KRX CCP HYH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 070 -1.00 | LkTB | 133.64 0.12 133.61 133.81 133.39 Hepsg 554 -36 91 89 52 103 112 78
2 9 | 14,626 22 | -9,754 24,380 28,681 10,100 39,412 47,365 38,098
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 9.75 1.50 9.07 8.85 512 12.25 -5.30 12.25 -17.75 20| 2o| A2 A 2|7t GITOF SIESIEHA MY 2etof 2 2n27| &7 LFEILID 20k 22 Az,
1.5Y 045 1.75 -0.54 0.18 -0.73 4.70 -10.20 4.70 -19.10
2v 49 1.50 687 584 =530 1.75 12.95 175 251 IRS. £7] 217 7| FZCh O 4550 £0/8 JHS BEHE. T A F7h oh2o] YAZ AR, B J2|%t 2
3 ot ek 780 | 748 | Aot 1 10030  lods L 0080 | 1999 =54 A B3 8. B7] 722 FHOE EMJL UEOD S8 RSZS P 1.05% CDIAE UM o e 3218
ay -22.25 0.50 -22.84 -21.06 -19.28 -6.25 -33.50 -3.20 -33.50 wof 710k Lm0 Al AIIATL SR GhS
5Y -29.00 0.50 -29.93 -27.14 -22.85 745 -33.30 -2.25 -33.30 e BANE BAl BE
7Y -41.05 0.00 -41.30 -38.67 -34.78 -14.80 -45.35 -7.50 -45.35
10y 5145 0.00 -51.38 -47.88 -41.94 -12.00 5545 -7.50 -55.45 CRS. & 72 &5 ot
20Y -80.05 0.00 -79.92 -77.21 -69.82 52.25 -93.00 52.25 -93.00




