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ws |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 1.4050 0.00 1.4070 1.3989 14199 1.6375 1.2875 2.7925 1.2875 -64,00 2.00 1y 08450 2.00 1.4000 0.7650 1*2Y 12A00 0.00
9IM 1.4450 0.00 1.4430 14268 1.4433 1.6000 1.2500 2.7900 1.2500 -64.75 1.50 1.5Y 0.8950 1.50 1.2850 0.8100 2*3Y 8.00 0.00
1Y 1.4850 0.00 14830 1.4583 14671 1.5875 1.2200 2.8150 1.2200 -60.75 2.00 2Y 0.9650 2.00 1.2250 0.7950 2*5Y 18.50 1.00
1.5Y 1.5425 0.00 1.5340 1.5025 1.5085 1.6025 1.1900 2.8725 1.1900 -57.50 2.50 3Y 1.0450 2.00 1.3150 0.7350 3*4Y 6.50 0.00
2Y 1.5725 0.00 1.5640 1.5363 1.5430 1.6475 1.1675 2.9350 1.1675 -55.25 2.00 4y 1.1100 2.00 1.3750 0.6900 3*5Y 10.50 1.00
3Y 1.6200 -0.50 1.6185 1.5973 1.6079 1.7200 1.1550 3.0650 1.1550 -54.25 3.00 5Y 1.1500 3.00 1.4350 0.6600 4*5Y 4.00 1.00
4Y 1.6625 0.00 1.6580 1.6445 1.6590 1.7825 1.1575 3.1875 11575 -55.25 3.50 7Y 1.1850 3.50 1.4500 0.6550 5*7Y 3.50 0.50
5Y 1.6925 0.00 1.6905 1.6854 1.7054 1.8400 1.1575 3.3050 1.1575 -53.00 3.25 10Y 1.2800 3.50 1.9050 0.6300 5*10Y 13.00 0.50
7Y 1.7375 0.00 1.7390 1.7473 1.7767 1.9225 1.1675 3.4625 1.1675
10Y 1.8100 0.25 1.8145 1.8368 1.8736 2.0250 1.2125 3.6250 1.2125 U.S. TREASURY (= FYY 7|1F M eH|)
12y 1.8400 0.25 1.8465 1.8724 1.9107 2.0650 1.2150 3.6575 1.2150 Tenor | 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.8400 0.25 1.8495 1.8798 1.9160 2.0575 1.2150 3.6675 1.2150 2Y 1.3445 -0.38 1.3483 1.3522 1.3480 1.7169 0.5600 1.7169 0.2000
20Y 1.8400 0.25 1.8495 1.8835 1.9145 2.0500 1.2150 3.8075 1.2150 10Y 2.1459 -0.46 2.1505 2.1636 2.1584 2.6060 1.3600 3.0300 1.3600
6*9M 4.00 0.00 3.60 279 2.34 4.00 -6.00 4.25 -6.50 U.S. TREASURY - KTB (= FYY 7|1F M eH)
9*12M 4.00 0.00 4,00 3.15 2.38 4.00 -4.00 4.50 -5.75 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 8.75 0.00 8.10 7.80 7.59 9.75 -5.50 16.25 -8.75 2Y -0.2905 0.62 -0.2967 -0.2778 -0.2690 0.1019 -0.8220 0.1019 -2.6400
2*3Y 4.75 -0.50 545 6.10 6.49 8.50 -1.75 15.00 -1.75 10Y -0.0159 -0.04 -0.0155 -0.0286 -0.0184 0.1370 -0.4740 1.2400 -0.4740
2*4Y 9.00 0.00 9.40 10.83 11.60 15.25 -1.75 28.25 -1.75
2*5Y 12.00 0.00 12.65 1491 16.24 21.00 -1.75 39.25 -1.75 Lv. | T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 4.25 0.50 3.95 4.73 511 7.75 -0.50 14.00 -0.50 IRS 2*10Y 23.75 0.25 23.50 25.25 26.50 41.50 275 70.25 275
3*5Y 7.25 0.50 7.20 8.81 9.75 14.00 -0.50 25.00 -0.50 KTB 2*10Y 49.50 0.50 49.00 50.50 52.30 68.70 11.80 90.00 11.80
4*5Y 3.00 0.00 3.25 4.09 4.64 6.25 -0.25 11.75 -0.25 UST 2*10Y 80.14 -0.08 80.22 81.14 81.04 135.50 41.06 264.00 41.06
5*7Y 4.50 0.00 4.85 6.19 713 10.50 0.25 16.25 0.25
540y | 1175 025 1240 1514 16.83 2225 375 32.25 375
7*10Y 7.25 0.25 7.55 8.95 9.69 12.75 3.00 16.75 3.00 IRS by @ 72.75
10*12Y 3.00 0.00 3.20 3.56 371 5.50 -0.25 7.75 -0.25 06M oDD 8y @ 77.75
10*15Y 3.00 0.00 3.50 4.30 4.24 8.00 -0.75 15.00 -0.75 09M Tenor
10*20Y 3.00 0.00 3.50 4.68 4.09 11.25 -11.00 31.00 -11.00 01y 48.5 /4875
1.5Y
BOND 02y [575
Tenor Lv. M| S5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 62.5 /6275 /63 /6375
1Y 1.445 0.00 1439 1437 1452 1.723 1.237 2.750 1.237 04y 66 / 67.5
1.5Y 1.572 0.00 1.567 1.545 1.542 1.768 1.232 2.890 1.232 05Y 69 /69.25/69.5 /7025 /70.5
2Y 1.635 -1.00 1.628 1.606 1.607 1.830 1.225 2.990 1.225 07Y 735 SPRD
3Y 1.685 -1.70 1.688 1.664 1.675 1.830 1.200 3.120 1.200 10Y
4Y 1.790 -1.50 1.791 1.789 1.800 1.975 1.232 3.340 1.232 12y 83.5
5Y 1.855 -1.70 1.857 1.862 1.872 2.000 1.217 3430 1.217 15Y
7Y 2.032 -0.80 2.039 2.059 2.083 2221 1.270 3.590 1.270 20Y
10Y 2130 -0.50 2139 2178 2.199 2321 1.355 3.750 1.355 1*2y @ 8.75 /09
20Y 2.202 -2.30 2.229 2.290 2320 2430 1430 3.943 1.430 CRs |13 @ 1425
210 @ 2325 / 4*10 @ 17.5
Lv. ]| Lv. | Al a |
91d CD 138 0.00 KTB 109.40 0.04 109.36 109.41 109.31 TODAY KRX CCP HYUH| T-1 T-2 T3 T-4 T-5 T-6
[ cALL | 124 0.01 | kTB | 12546 0.01 12545 | 12560 | 125.28 Hepsg 117 A 11 106 88 100 61 103 105
= o ‘ 35126 &8 ‘ 12,034 23,092 21,894 18,949 13,155 31,553 21,806
BOND SWAP SPRD (1-2Y S¢ 3-10Y 230,35 AI7HE7} QEER 7|F)
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1Y 4.00 0.00 442 2.10 1.51 5.75 -17.75 13.00 -17.75
1.5Y -2.95 0.00 -3.32 -4.28 -3.33 -0.10 -19.10 9.75 -19.10 IRS 22|7} AHEHZ XHHSE, ZE ZAHME 22X Qo) S, A= HotY SE20| 0|0{F D MEIMOZREHEI S O RYE L
2Y -6.25 1.00 -6.38 -6.98 -6.45 -1.35 -25.15 9.50 -25.15 ol
3Y -6.50 1.20 -6.97 -6.71 -6.71 4.75 -19.50 11.00 -19.50 =
4Y -12.75 1.50 -13.28 -14.49 -14.09 -3.20 -30.35 5.75 -30.35 CRS 2| & 7710] ZH AL, BE [T} 9912 Bl KI|T7t 28] A Eo| HX| DA A0B DS JTaty
5Y -16.25 1.70 -16.67 -17.68 -16.70 -2.25 -27.25 8.50 -27.25 co e H=AITIE =ML T - eTlee ™ oETEE TERT
7Y -2945 0.80 -30.02 -31.13 -30.68 -7.50 -37.65 2.00 -37.65
10Y -32.00 0.75 -3245 -34.10 -32.55 -12.95 -38.70 6.00 -38.70
20Y -0.36 0.03 -0.38 -041 -041 -0.14 -049 0.08 -0.49




