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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 15300 0.75 1.5320 1.4905 14511 1.5550 1.2875 2.7575 1.2875 -39,00 5.00 1y 13300 5.50 13300 0.7650 1%2Y 350 -2.00
oM 1.6275 0.50 1.6380 1.5679 1.5083 1.6800 1.2500 2.7900 1.2500 -49.25 3.25 1.5Y 1.3450 4.00 1.3450 0.8100 2*3Y 7.00 -1.00
1y 1.7200 0.50 1.7300 1.6425 1.5638 1.7800 1.2200 2.8150 1.2200 -55.25 2.00 2y 1.3650 3.50 1.3650 0.7950 2*5Y 20.50 -2.50
1.5Y 1.8375 0.75 1.8380 1.7350 1.6376 1.8850 1.1900 2.8725 1.1900 -57.50 0.50 3y 14350 2.50 14350 0.7350 3*4Y 7.50 -0.50
2y 19175 150 1.9085 1.7989 1.6914 1.9575 11675 2.9350 11675 -56.75 -1.00 4y 1.5100 2.00 1.5100 0.6900 3*5Y 13.50 -1.50
3y 2.0100 2.00 1.9950 1.8848 17732 2.0400 11550 3.0650 11550 -54.75 -2.75 5Y 1.5700 1.00 1.5700 0.6600 4*5Y 6.00 -1.00
4y 2.0775 3.00 2.0465 1.9364 1.8263 2.0775 11575 3.1875 1.1575 -48.25 -3.00 7Y 1.6750 1.00 1.6750 0.6550 5%7Y 10.50 0.00
5Y 2.1175 375 2.0790 19773 1.8673 2.1175 11575 3.3050 11575 -37.75 -4.25 10Y 1.8350 0.50 1.8350 0.6300 5+10Y 26.50 -0.50
7Y 2.1575 4.00 2.1150 20238 1.9210 2.1575 11675 34625 11675
10y 22125 475 2.1660 20938 1.9990 22125 1.2125 3.6250 1.2125 u.S. TREASURY (3= ALY 7|F M)
12Y 2.2400 475 2.1955 2.1255 2.0307 2.2400 1.2150 3.6575 1.2150 Tenor M| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 2.2525 5.00 2.2065 2.1376 2.0421 2.2525 1.2150 3.6675 1.2150 2y 1.6029 219 1.5810 1.5807 1.5681 1.7169 0.5600 17169 0.2600
20Y 2.2650 5.00 2.2190 2.1480 2.0566 2.2650 1.2150 3.8075 1.2150 10Y 24347 1.82 24165 2.3686 2.3857 2.6060 13600 3.0300 13600
6*9M 9.75 -0.25 10.60 7.74 572 12.50 475 12.50 -6.00 U.S. TREASURY - KTB (313 FAY 717 M)
9*12M 9.25 0.00 9.20 7.46 5.55 10.00 -3.00 10.00 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
12y 19.75 1.00 17.85 15.64 1276 19.75 -5.50 19.75 -5.50 2y -0.4471 411 -0.4060 -0.3753 -0.4339 0.1019 -0.7050 0.1019 -2.6400
273Y 9.25 0.50 8.65 8.59 8.18 9.25 -175 15.00 -175 10Y -0.0713 -3.08 -0.0405 -0.0784 -0.0843 04740 -0.2446 0.4740 -1.1700
2*4Y 16.00 150 13.80 13.75 1348 16.00 -175 28.25 -175
2*5Y 20.00 2.25 17.05 17.84 17.59 21.00 -175 39.25 -175 Lv. Y| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
3*4Y 6.75 1.00 5.15 5.16 530 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 29.50 3.25 26.25 25.25 2175 41.50 275 70.25 275
3*5Y 1075 175 8.40 9.25 941 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 45.60 -140 47.00 49.10 46.80 68.70 11.80 90.00 11.80
4*5Y 4.00 0.75 3.25 4.09 410 6.25 -0.25 1175 -0.25 UST 2+10Y| 8318 -0.37 83.55 78.79 81.76 135.50 41.06 264.00 41.06
5+7Y 4.00 0.25 3.60 4.65 5.37 10.50 0.25 16.25 0.25
5+10¥ 9.50 100 870 1165 1317 2225 375 3225 375
7*10Y 5.50 0.75 5.10 7.00 7.80 1275 3.00 16.75 3.00 IRS
10*12Y 275 0.00 2.95 3.18 3.17 5.00 -0.25 7.75 -0.25 06M |53 COE
10*15Y 4.00 0.25 4.05 439 431 7.50 075 15.00 -0.75 09M Tenor
10%20Y 5.25 0.25 530 542 576 10.75 -11.00 31.00 -11.00 01y [72/7225/725
15y [84
BOND 02Y |91.25/915/9175 13y 185
Tenor Lv. HQUH| 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03y |1 2*10y 265
1y 1777 0.70 1.774 1.643 1538 1.807 1.237 2.750 1.237 04y |7.25 3%y 625
1.5Y 1939 3.50 1.893 1778 1673 1.939 1232 2.890 1232 05Y |9.25/95/10.25 3*5y 925
2y 2.050 6.30 1.983 1.864 1757 2.050 1.225 2.990 1.225 07Y SPRD [3*6y 125
3y 2.110 450 2.060 1.944 1.834 2.110 1.200 3.120 1.200 0y |19 55y 08
4y 2.287 450 2.226 2.103 1972 2.287 1232 3.340 1232 12y |225 510y 9.25
5Y 2.347 4.60 2.285 2.148 2.039 2347 1217 3430 1.217 15y  [23.75 10712y 125
7Y 2463 4.60 2408 2316 2216 2463 1.270 3.590 1.270 20Y
10y 2.506 4.90 2461 2.405 2.324 2.506 1355 3.750 1355
20Y 2448 5.30 2402 2383 2.354 2448 1430 3.943 1430 @
Lv. H| Lv. HYd| Al i |
91d CD 1.38 0.00 KTB 107.97 -0.12 108.02 108.05 107.97 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 122 0.00 LKTB | 121.58 -0.51 121.80 121.39 121.57 BEEE: 194 A -8 202 179 235 145 110 144
2 o | 59,926 92l | -1971 61,897 88,162 86,971 73,737 33,290 54,315
BOND SWAP SPRD (1-2Y £, 3-10Y 21,28 AIZHE7} QIBLR 7|5
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y -5.70 -0.20 -4.44 0.00 2.60 9.00 -17.75 11.50 -17.75
15V | 554 435 352 240 -19.10 875 -19.10 MES SXA2I7 Bt AR WEYS T|7 ol2ig S0l HA, %M SE0| K. 87|32 Mrj¥eE Aamn
2y -13.25 -4.80 745 -6.54 -6.58 -1.35 -25.15 9.00 -25.15 Xo|20| 2Eos A4 o AFIZY.
3y -10.00 -2.50 -6.46 -5.93 -6.07 475 -19.50 11.00 -19.50
4y -20.95 -1.50 -17.93 -16.69 -14.56 -3.20 -30.35 3.25 -30.35 N = . B N
5Y 22.95 085 2060 17.10 Q712 225 2725 455 2725 RSE MM A fAYS 712 2E[DY. 1AL SHYE FIONK= AR S L 012 B E7F THAISHE 7Hef7t 01201 R
7Y -30.55 -0.60 -29.26 29.21 -29.50 7.50 -37.65 -3.75 -37.65 1,54 SIFOR HEot A C HIETL SEtN HEES HE.
10y -29.35 -0.15 -29.50 -31.17 -32.49 -12.95 -38.70 -6.25 -38.70
20Y -18.30 -0.30 -18.28 -2351 -29.74 -15.40 -48.50 -145 -48.50 CRSE 2WZO 2 H|E7F BO| LIQEAM B} S50 A Op2h




