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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 1.7000 -0.75 1.7025 1.6984 1.6325 1.7075 1.2925 2.6875 1.2875 -45,25 0.00 1y 13200 0.00 1.6200 0.7650 1%2Y 1450 -2.00
oM 1.7675 -1.25 1.7690 1.7570 1.7135 1.7800 1.2650 27225 1.2500 -50.50 0.00 1.5Y 1.3950 -0.50 1.6600 1.0200 2+3Y 13.00 0.00
1y 1.8375 -1.75 1.8370 1.8250 1.7908 1.8550 1.2450 27675 1.2200 -52.50 0.00 2Y 1.4650 -2.00 1.6950 0.9700 2*5Y 26.50 0.00
1.5V 1.9400 -2.25 1.9365 19178 1.8868 1.9625 1.2250 2.8425 1.1900 -4975 0.00 3y 1.5950 -2.00 1.7550 0.8550 3*4Y 7.00 0.00
2Y 2.0125 -2.25 2.0075 1.9830 1.9553 2.0350 1.2025 2.9200 1.1675 -4775 0.00 4y 1.6650 -2.00 1.8000 0.8400 3*5Y 13.50 0.00
3y 21025 -2.75 2.0925 2.0543 2.0365 2.1300 1.1975 3.0575 1.1550 -47.25 0.00 5Y 1.7300 -2.00 1.8500 0.8350 4*5Y 6.50 0.00
4y 2.1575 -2.75 2.1445 2.0989 20887 2.1850 1.2050 31725 1.1575 -44.50 0.00 7Y 1.7800 -2.00 1.8950 0.8050 5+7Y 5.00 0.00
5Y 2.1950 -3.25 2.1830 21325 21228 22275 1.2075 3.2750 1.1575 -36.00 0.00 10Y 1.9050 -2.00 2.0150 0.7900 5*10Y 17.50 0.00
7Y 2.2350 -3.75 22235 21656 2.1595 22725 1.2150 34350 1.1675
10Y 2.2950 -3.75 2.2810 22164 22126 23325 1.2525 3.5975 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 2.3400 -3.50 23225 2.2540 22474 23750 1.2550 3.6300 1.2150 Tenor HUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 2.3550 -3.50 2.3360 2.2686 22571 2.3900 1.2575 36375 1.2150 2y 1.9687 -0.0081 1.9768 1.9767 1.9643 1.9768 0.6460 1.9768 0.2800
20Y 2.3600 -3.25 2.3390 2.2684 2.2585 2.3925 1.2575 3.7850 1.2150 10Y 2.5380 -0.0183 2.5563 2.5553 24804 2.6060 1.5020 3.0300 1.3600
6*9M 6.75 -0.50 6.65 5.86 8.09 12.50 -3.00 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 7.00 -0.50 6.80 6.80 7.73 10.50 -2.00 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
1*2Y 17.50 -0.50 17.05 15.80 1645 20.75 -4.50 20.75 -5.50 2y -13.13 0.69 -13.82 -11.33 -11.07 10.19 -70.50 10.19 -264.00
2*3Y 9.00 -0.50 8.50 712 8.12 11.00 -1.00 14.25 -1.75 10Y -5.20 217 -7.37 -147 -5.66 47.40 -24.46 47 40 -98.50
2*4Y 14.50 -0.50 13.70 11.59 13.33 18.00 -0.75 27.75 -1.75
2*5Y 18.25 -1.00 17.55 14.95 16.75 21.25 -0.75 38.50 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
3*4Y 5.50 0.00 5.20 446 5.22 7.75 0.00 14.00 -0.50 IRS 2*10Y | 2825 -1.50 29.75 27.00 26.25 4150 3.50 68.25 2.75
3*5Y 9.25 -0.50 9.05 7.83 8.63 14.00 0.00 25.00 -0.50 KTB 2*10Y| 49.00 -2.50 51.50 48.00 46.20 68.70 12.50 89.00 11.80
4*5Y 3.75 -0.50 3.85 3.36 3.42 6.25 0.00 11.25 -0.25 UST 2*10Y| 56.93 -1.02 57.95 57.86 51.61 135.50 41.06 264.00 41.06
5*7Y 4.00 -0.50 4.05 331 3.66 10.50 0.75 16.00 0.25
5410V | 1000 -0.50 980 839 898 2225 4.00 3225 375
7*10Y 6.00 0.00 575 5.08 531 12.75 3.00 16.75 3.00 IRS
10*12Y 450 0.25 415 3.76 3.48 450 -0.25 7.75 -0.25 06M oDD
10*15Y 6.00 0.25 5.50 5.23 445 6.00 -0.75 15.00 -0.75 09M Tenor
10%20Y 6.50 0.50 5.80 5.20 4.60 7.50 -11.00 31.00 -11.00 01y [855/85.25/83.75
157 |94
BOND 02y 3*5Y 95
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y |12/1025
1y 1.824 -0.20 1.815 1.836 1.826 1.885 1252 2.720 1.237 04y [17.25/1525
1.5Y 1.983 -1.70 1.982 1.987 1.981 2037 1.240 2.820 1232 05Y [215/205/20
2y 2.100 -1.50 2.088 2.080 2.075 2.165 1.225 2.920 1.225 07Y SPRD
3y 2152 -2.30 2.140 2116 2.120 2.206 1212 3.050 1.200 10Y
4y 2.325 -3.00 2313 2.270 2.279 2.360 1.242 3.280 1.232 12Y
5Y 2410 -3.90 2.388 2332 2332 2.449 1.240 3410 1217 15Y
7Y 2,534 -3.90 2511 2451 2458 2573 1300 3.563 1.270 20Y
10Y 2.590 -4.00 2.568 2496 2.509 2.630 1392 3.750 1355
20Y 2.545 -3.50 2,541 2472 2478 2.580 1451 3.943 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.66 0.00 KTB 107.80 0.09 107.72 107.81 107.70 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL 1.51 2.00 | kB | 12058 042 120.21 120.62 120.21 Halsg 117 A -94 211 101 91 107 104 111
2 o | 40,448 {2l | -31,124 71,572 32,135 36,910 31,906 30,057 25,829
(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 135 -1.55 2.24 -111 -3.48 9.00 -17.75 11.00 -17.75 Ik F2l, st2k otz ofx Sal 450 i3t TlE2|H Al=7 AUECICH Y= F2|7t ShSHEA ZAof Et2o] 3.
1.5Y -4.30 -0.55 -4.55 -6.89 -9.45 240 -19.10 7.25 -19.10
2y -87 -0.7 -8, -9, -1 -1 -25.1 . -25.1 " =
S RN W <, | oo | i | i mw [ hor | o% RS Lo BA NG A AR
4y -16.75 0.25 -16.85 -17.07 -19.04 -3.20 -30.35 2.00 -30.35 B B0 it A, S8 1Y2Y,3V5vat Bestol 27t UE.
5Y -21.50 0.65 -20.46 -19.96 -20.89 -2.25 -27.25 455 -27.25
7Y -29.90 015 2871 -28.55 -29.90 7.50 -37.65 -3.75 -37.65 CRS, 13 H|Qlst 7ZHof A ot
10Y -29.50 0.25 -28.74 -28.01 -29.67 -12.95 -38.70 -6.25 -38.70
20Y -18.50 0.25 -20.20 -20.37 -21.94 -14.75 -48.50 -1.45 -48.50




