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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 0.75 14325 14174 1.4097 1.5925 1.2875 27575 1.2875 -63,50 0.50 1y osooo 2.00 1.4000 0.7650 1%2Y sAoo -1.00
oM 14875 1.25 14765 1.4604 14481 1.5500 1.2500 2.7900 1.2500 -66.50 0.25 1.5Y 0.9400 2.00 1.2850 0.8100 2*3Y 9.00 -0.50
1y 1.5350 1.50 1.5225 1.5026 1.4865 1.5625 1.2200 2.8150 1.2200 -67.50 -1.00 2Y 0.9800 1.00 1.2250 0.7950 2*5Y 24.00 -0.50
1.5V 1.6050 1.75 1.5920 1.5656 1.5425 1.6150 1.1900 2.8725 1.1900 -67.25 -1.50 3y 1.0700 0.50 1.3150 0.7350 3*4Y 9.00 0.00
2Y 1.6550 2.00 1.6415 16161 1.5848 1.6700 1.1675 29350 1.1675 -63.75 -1.50 4y 1.1600 0.50 1.3750 0.6900 3*5Y 15.00 0.00
3y 1.7425 2.00 1.7290 1.6970 1.6568 1.7600 1.1550 3.0650 1.1550 -62.00 -2.00 5Y 1.2200 0.50 1.4350 0.6600 4*5Y 6.00 0.00
4y 1.7975 2.00 1.7830 1.7501 1.7084 1.8125 1.1575 3.1875 1.1575 -62.50 -2.25 7Y 1.2750 0.50 1.4500 0.6550 5*7Y 5.50 0.00
5Y 1.8400 2.50 1.8230 1.7944 1.7524 1.8600 1.1575 3.3050 1.1575 -60.00 -2.25 10Y 1.3900 0.50 1.9050 0.6300 5*10Y 17.00 0.00
7Y 1.9000 2.75 1.8820 1.8549 1.8136 1.9250 1.1675 34625 1.1675
10Y 1.9900 2.75 1.9720 1.9439 1.9028 2.0250 1.2125 3.6250 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 2.0200 2.75 2.0020 1.9751 1.9347 2.0650 1.2150 3.6575 1.2150 Tenor HUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 2.0325 2.75 2.0140 1.9824 1.9403 2.0575 1.2150 3.6675 1.2150 2y 1.3343 -1.62 1.3505 1.3263 1.2980 1.7169 0.5600 1.7169 0.2000
20Y 2.0550 2.75 2.0360 1.9984 1.9495 2.0700 1.2150 3.8075 1.2150 10Y 22272 -4.74 22746 2.2220 21941 2.6060 1.3600 3.0300 1.3600
6*9M 475 0.50 4.40 430 3.85 5.25 -6.00 5.25 -6.50 U.S. TREASURY - KTB (B2 g 7|F M|
9*12M 475 0.25 4.60 423 3.84 475 -4.00 475 -5.75 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
1*2Y 12.00 0.50 11.90 1135 9.83 12.75 -5.50 16.25 -8.75 2y -0.3977 -2.82 -0.3695 -0.3937 -0.3990 0.1019 -0.7720 0.1019 -2.6400
2*3Y 8.75 0.00 8.75 8.09 7.20 9.00 -1.75 15.00 -1.75 10Y 0.1048 7.74 0.0274 0.0800 0.1009 0.1191 -0.4740 1.2400 -0.4740
2*4Y 14.25 0.00 14.15 13.40 1236 15.25 -1.75 28.25 -1.75
2*5Y 18.50 0.50 18.15 17.83 16.76 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 5.50 0.00 5.40 531 5.16 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 33.50 0.75 32.75 3275 32.75 4150 2.75 70.25 2.75
3*5Y 9.75 0.50 9.40 9.74 9.56 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 60.00 1.80 58.20 58.20 59.80 68.70 11.80 90.00 11.80
4*5Y 425 0.50 4.00 443 440 6.25 -0.25 11.75 -0.25 UST 2*10Y| 8929 312 9241 89.57 89.61 135.50 41.06 264.00 41.06
5*7Y 6.00 0.25 5.90 6.05 6.12 10.50 0.25 16.25 0.25
5410V | 1500 025 1490 1495 1505 2225 375 3225 375
7*10Y 9.00 0.00 9.00 8.90 8.93 12.75 3.00 16.75 3.00 IRS Lv.
10*12Y 3.00 0.00 3.00 3.13 3.18 5.50 -0.25 7.75 -0.25 06M  |44.25 COE
10*15Y 425 0.00 420 3.85 3.75 8.00 -0.75 15.00 -0.75 09M |49 Tenor
10*20Y 6.50 0.00 6.40 545 467 11.25 -11.00 31.00 -11.00 o1y
1.5Y |60
BOND 02Y [645/65 9*24m  16.25
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y [7325/7375/74/7425 3*5y 9.75
1y 1516 1.30 1.499 1.442 1.442 1723 1237 2.750 1.237 04y [80 5410y 145/15
1.5Y 1670 1.30 1.652 1574 1561 1.768 1232 2.890 1232 05y [83/8375/84
2y 1732 1.20 1713 1.664 1.641 1.830 1.225 2.990 1.225 07Y SPRD
3y 1.820 1.30 1.809 1757 1717 1.831 1.200 3.120 1.200 10Y |985/9875
4y 1932 1.70 1.920 1.875 1.841 1.975 1232 3.340 1232 12Y
5Y 2.025 2.30 2.009 1.960 1918 2,032 1217 3.430 1217 15Y
7Y 2.203 2.50 2.184 2136 2.107 2221 1.270 3.590 1.270 20Y
10Y 2332 3.00 2.309 2.264 2.228 2332 1.355 3.750 1.355
20Y 2387 3.20 2.369 2334 2314 2430 1430 3.943 1430 BRS
Lv. HYy| Lv. HYd| Al i |
91d CD 139 0.00 KTB 109.04 -0.05 109.05 109.06 109.02 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 121 0.00 LKTB | 123.59 -0.27 123.61 123.68 12351 BEEE: 9 A 48 46 46 78 136 138 127
2 o | 28,605 of 9l | 9675 18,930 18,930 19,191 25,814 54,495 47,310
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 1.90 0.20 235 6.09 441 9.00 -17.75 13.00 -17.75
1.5y -6.50 0.45 -6.02 -0.85 -1.85 240 -19.10 9.75 -19.10 KES 22| AT} 45O 10E DAY QA HRIOZ OFME HO|H 22| AL Otz
2y -7.70 0.80 -7.17 -4.79 -5.61 -1.35 -25.15 9.50 -25.15
5Y 21850 0.20 1858 71655 1652 225 2725 7.00 2725 72 =8 ”Vﬂ*‘
7Y -30.30 0.25 -30.18 -28.15 -29.31 -7.50 -37.65 1.75 -37.65
10Y -34.20 -0.25 -33.72 -32.02 -3248 -12.95 -38.70 6.00 -38.70 CRSE THHoz 45 ot
20Y -33.20 -0.45 -33.32 -33.54 -36.40 -13.95 -48.50 -1.25 -48.50




