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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 1.4400 2.00 14175 14111 1.4066 1.5925 1.2875 27575 1.2875 -61,50 -1.25 1y 0A9100 1.00 1.4000 0.7650 1%2Y 11A50 1.00
oM 14825 2.00 14585 1.4555 14428 1.5500 1.2500 2.7900 1.2500 -63.25 -0.75 1.5Y 0.9600 1.50 1.2850 0.8100 2*3Y 10.00 0.50
1y 1.5250 225 14975 1.4970 14791 1.5625 1.2200 2.8150 1.2200 -62.00 -0.25 2Y 1.0250 2.00 1.2250 0.7950 2*5Y 25.00 0.50
1.5V 1.5925 225 1.5620 1.5573 1.5323 1.6025 1.1900 2.8725 1.1900 -61.00 -0.25 3y 1.1250 2.50 1.3150 0.7350 3*4Y 9.00 0.00
2Y 1.6450 225 1.6125 1.6081 1.5731 1.6475 1.1675 29350 1.1675 -57.75 -0.25 4y 1.2150 2.50 1.3750 0.6900 3*5Y 15.00 0.00
3y 1.7350 2.75 1.6940 16871 1.6438 1.7350 1.1550 3.0650 1.1550 -56.25 -0.25 5Y 1.2750 2.50 1.4350 0.6600 4*5Y 6.00 0.00
4y 1.7925 2.75 1.7510 1.7401 1.6955 1.7925 1.1575 3.1875 1.1575 -58.00 0.00 7Y 1.3250 2.50 1.4500 0.6550 5*7Y 5.00 0.00
5Y 1.8375 2.75 1.7970 1.7874 1.7406 1.8475 1.1575 3.3050 1.1575 -55.25 0.25 10Y 1.4400 2.50 1.9050 0.6300 5+10Y 16.50 0.00
7Y 1.9050 2.50 1.8620 1.8496 1.8033 1.9250 1.1675 34625 1.1675
10Y 1.9925 225 1.9500 1.9389 1.8940 2.0250 1.2125 3.6250 1.2125 U.S. TREASURY (3t2 Y 7| M YH|)
12Y 2.0250 225 1.9825 1.9691 1.9264 2.0650 1.2150 3.6575 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 2.0325 225 1.9890 1.9744 1.9315 2.0575 1.2150 3.6675 1.2150 2y 1.3548 -0.01 1.3549 1.3509 1.3390 1.7169 0.5600 1.7169 0.2000
20Y 2.0500 2.25 2.0050 1.9869 1.9390 2.0575 1.2150 3.8075 1.2150 10Y 2.2640 0.89 22551 2.2658 22241 2.6060 1.3600 3.0300 1.3600
6*9M 425 0.00 410 444 3.63 5.25 -6.00 5.25 -6.50 U.S. TREASURY - KTB (3t2 e 7|F MYH|)
9*12M 4.25 0.25 3.90 415 3.63 475 -4.00 475 -5.75 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 12.00 0.00 11.50 1111 9.40 12.00 -5.50 16.25 -8.75 2y -0.3322 -2.21 -0.3101 -0.2881 -0.2980 0.1019 -0.7720 0.1019 -2.6400
2*3Y 9.00 0.50 8.15 7.90 7.06 9.00 -1.75 15.00 -1.75 10Y 0.0430 0.61 0.0369 -0.0138 0.0279 0.1150 -0.4740 1.2400 -0.4740
2*4Y 14.75 0.50 13.85 13.20 12.24 15.25 -1.75 28.25 -1.75
2*5Y 19.25 0.50 1845 17.93 16.75 21.00 -1.75 39.25 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 5.75 0.00 5.70 5.30 5.18 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 3475 0.00 34.75 33.00 33.25 41.50 2.75 7025 2.75
3*5Y 10.25 0.00 10.30 10.03 9.69 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 72.20 -0.50 7270 71.00 71.00 73.90 11.80 90.00 11.80
4*5Y 450 0.00 4.60 473 451 6.25 -0.25 1175 -0.25 UST 2*10Y| 9092 0.90 90.02 9149 88.51 135.50 41.06 264.00 41.06
5*7Y 6.75 -0.25 6.50 6.23 6.26 10.50 0.25 16.25 0.25
510V | 1550 -0.50 1530 1515 1534 2225 375 3225 375
7*10Y 8.75 -0.25 8.80 893 9.08 12.75 3.00 16.75 3.00 IRS Lv.
10*12Y 3.25 0.00 3.25 3.03 3.23 5.50 -0.25 7.75 -0.25 06M  [43.25 DD
10*15Y 4.00 0.00 3.90 3.55 3.75 8.00 -0.75 15.00 -0.75 09M [46.25 /465 Tenor
10*20Y 5.75 0.00 5.50 4.80 4.50 11.25 -11.00 31.00 -11.00 01y [50.25/505
15Y [57.25
BOND 02y 9*12M 04
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y |[70.75/735 1%2Y  1175/12
1y 1435 2.00 1412 1427 1437 1723 1.237 2.750 1.237 04Y 3*5Y 975
1.5V 1.585 2.00 1.556 1.549 1.549 1.768 1.232 2.890 1.232 05Y 5%6Y 3.5
2y 1.687 220 1.653 1.649 1.630 1.830 1.225 2.990 1.225 07Y SPRD [5*10Y 155
3y 1.802 2.70 1757 1.739 1.704 1.830 1.200 3.120 1.200 10y [97/00
4y 1.915 2.50 1.874 1.860 1.830 1.975 1.232 3.340 1.232 12y
5Y 2.002 220 1.965 1.941 1.906 2.002 1217 3.430 1217 15Y
7Y 2178 1.70 2141 2120 2.100 2221 1.270 3.590 1.270 20Y
10Y 2.307 1.50 2.270 2248 2.222 2321 1.355 3.750 1.355 4y 19
20Y 2.380 0.50 2.354 2313 2.315 2430 1430 3.943 1430 BRS
Lv. HYy| Lv. HYd| Al i |
91d CD 139 0.00 KTB 109.13 -0.08 109.23 109.25 109.08 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 121 0.01 | kB | 12374 -0.17 124.01 | 124.08 | 12359 Hepdg 127 4 83 44 45 66 67 78 20
2 o | 47,310 A2 | 36830 10,480 11,125 17,855 15,006 25,958 4,860
BOND SWAP SPRD (1-2Y S0 3-10Y 20, 25¢ AI7IH7} UHEF 7|F
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 9.00 0.25 8.57 7.05 422 9.00 -17.75 13.00 -17.75 KHEAIES 02222 US| AZ ZM 2 A|ZFHOLL, 7|22 QAT Baist U= J|ALe} Q[01o] NS OjE Ysto = ok A
1.5Y 0.75 0.25 0.62 0.80 -1.66 240 -19.10 9.75 -19.10 st 042,
2y -4.20 0.05 -4.05 -4.05 -5.73 -1.35 -25.15 9.50 -25.15 (RZt &7| 98t 7|z 28] &N HIZFE|SR| QO - B 1o A - Reuters News)
3Y -6.70 0.05 -6.30 -5.14 -6.01 475 -19.50 11.00 -19.50
4y -12.25 0.25 -1232 -12.00 -1348 -3.20 -30.35 5.75 -30.35 RS, & SZH0[A A% 012 B8] 3414 27+ ADETIA 225 5 OE Als
5Y -16.45 0.55 -16.84 -15.32 -16.56 -2.25 -27.25 8.50 -27.25 e e SA = TEs BT == s s Ss
7Y -27.30 0.80 -27.92 -27.06 -29.70 -7.50 -37.65 2.00 -37.65
10Y -3145 0.75 -32.00 -30.94 -32.81 -12.95 -38.70 6.00 -38.70 CRS B2z THH22 2EM. oJ0| As AHele BA| 2 7124 RS A
20Y -33.00 1.75 -34.90 -32.65 -37.64 -13.95 -48.50 3.00 -48.50




