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=71 7|12 2017-08-23
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 -0.50 1.4370 14253 14129 1.5925 1.2875 2.7575 1.2875 -62,50 -0.25 1y 0A9150 -0.50 1.4000 0.7650 1%2Y 9Aoo 0.50
oM 1.4950 -0.25 1.4890 1.4700 14538 1.5500 1.2500 2.7900 1.2500 -65.25 -0.25 1.5Y 0.9550 -0.50 1.2850 0.8100 2*3Y 11.00 0.50
1y 1.5400 -0.25 15335 15128 14935 1.5625 1.2200 2.8150 1.2200 -65.25 0.50 2y 1.0050 0.00 1.2250 0.7950 2*5Y 33.00 3.00
1.5Y 1.6075 -0.25 1.6005 15781 15515 1.6150 1.1900 28725 1.1900 -62.25 1.50 3y 1.1150 0.50 13150 0.7350 3*4Y 11.00 0.50
2y 1.6575 -0.50 1.6510 1.6288 1.5948 1.6700 1.1675 2.9350 1.1675 -56.25 2.00 4y 1.2250 1.00 1.3750 0.6900 3*5Y 22.00 2.50
3y 1.7375 -1.00 1.7345 17114 1.6680 1.7600 1.1550 3.0650 1.1550 -49.75 4.00 5Y 1.3350 3.00 14350 0.6600 4*5Y 11.00 2.00
4y 1.7875 -1.00 1.7900 1.7658 1.7198 1.8125 1.1575 3.1875 1.1575 -46.50 6.50 7Y 14250 5.50 14500 0.6550 5+7Y 9.00 2.50
5Y 1.8325 -1.00 1.8335 1.8094 17632 1.8600 1.1575 3.3050 1.1575 -43.50 6.50 10Y 1.5400 5.50 1.9050 0.6300 5+10Y 20.50 2.50
7Y 1.8900 -1.00 1.8935 1.8708 1.8235 1.9250 1.1675 3.4625 1.1675
10Y 1.9750 -1.00 1.9800 1.9593 1.9114 2.0250 12125 3.6250 12125 U.S. TREASURY (3= ALY 7|F M)
12Y 2.0075 -1.00 20120 1.9910 1.9428 2.0650 1.2150 3.6575 12150 Tenor M| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 20225 -1.00 20270 2.0008 1.9489 2.0575 1.2150 3.6675 1.2150 2y 1.3051 -2.88 1.3339 1.3094 1.3136 1.7169 0.5600 1.7169 0.2000
20Y 2.0450 -1.00 2.0495 2.0194 1.9595 2.0700 1.2150 3.8075 1.2150 10Y 21677 463 2.2140 2.1843 21957 2.6060 1.3600 3.0300 1.3600
6*9M 5.50 0.25 5.20 448 4.08 5.50 -6.00 5.50 -6.50 U.S. TREASURY - KTB (= AL 7|E Fo|
9*12M 4.50 0.00 445 4.28 3.98 475 -4.00 475 -5.75 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
12y 1175 -0.25 1175 11.60 10.13 1275 -5.50 16.25 875 2y -0.4199 -1.88 -0.4011 -0.4066 -0.3914 0.1019 -0.7720 0.1019 -2.6400
273Y 8.00 -0.50 8.35 8.26 7.32 9.00 -175 15.00 -175 10Y -0.1243 313 -0.0930 -0.1227 -0.1213 04740 -0.1282 0.4740 -1.2400
2*4Y 13.00 -0.50 13.90 13.70 12.50 15.25 -175 28.25 -175
2*5Y 17.50 -0.50 18.25 18.06 16.84 21.00 -175 39.25 -175 Lv. HYH| T-1 T-2 T-3 1¥Max | 1YMin | 3YMax | 3Y Min
3*4Y 5.00 0.00 5.55 5.44 5.18 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 3175 -0.50 32.25 33.25 33.75 41.50 275 70.25 275
3*5Y 9.50 0.00 9.90 9.80 9.53 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 56.70 -0.50 57.20 59.10 61.20 68.70 11.80 90.00 11.80
4*5Y 4.50 0.00 435 436 434 6.25 -0.25 1175 -0.25 UST 2+10Y| 86.26 -175 88.01 87.49 88.21 135.50 41.06 264.00 41.06
5+7Y 575 0.00 6.00 6.14 6.03 10.50 0.25 16.25 0.25
5410V [ 1425 0.0 14.65 1499 1482 2225 375 3225 375
7*10Y 8.50 0.00 8.65 8.85 8.79 1275 3.00 16.75 3.00 IRS Lv.
10*12Y 3.25 0.00 3.20 3.18 3.14 5.50 -0.25 7.75 -0.25 06M oD
10*15Y 475 0.00 4.70 415 375 8.00 075 15.00 -0.75 09M Tenor
10%20Y 7.00 0.00 6.95 6.01 481 11.25 -11.00 31.00 -11.00 01y  |5475
1.5Y
BOND 02Y [66.5 6*9*12m/01
Tenor Lv. M| S5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min (13 7475/ 75 2*5y/18
1y 1510 0.50 1.508 1461 1447 1723 1.237 2.750 1.237 04y  |80.25 4*5y/4.25
1.5Y 1653 -0.30 1.650 1.601 1571 1768 1232 2.890 1232 05Y 845 3*7y/15.25
2y 1725 -1.00 1719 1.683 1.650 1.830 1.225 2.990 1.225 07Y SPRD
3y 1.795 -0.70 1791 1775 1727 1.831 1.200 3.120 1.200 10Y
4y 1.904 -1.00 1.907 1.890 1.849 1975 1232 3.340 1232 12Y
5Y 1.997 -1.30 2.002 1.981 1927 2,032 1217 3430 1217 15Y
7Y 2.174 -1.20 2.183 2.158 2113 2221 1.270 3.590 1.270 20Y
10y 2.292 -1.50 2.308 2.285 2.233 2332 1355 3.750 1355 Sy /345
20Y 2375 0.30 2.380 2357 2314 2430 1430 3.943 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 139 0.00 KTB 109.12 0.05 109.06 109.12 109.05 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 122 -0.01 LKTB | 123.98 0.16 123.76 123.98 123.68 BEEE: 63 A 3 60 52 56 69 9% 46
2 9 15,262 9 & -9,928 25,190 11,940 12,085 17,993 28,605 18,930
BOND SWAP SPRD (1-2Y ¢ 3-10Y 23,258 A7HH7} QBT R 7|F
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 3.00 -0.75 2.59 519 4.64 9.00 -17.75 13.00 -17.75 IO 227t ALT} SRS QIICH AR SHEHA R OFZ S0E S DAY 2l 047t A HA|RC] £9|7|2 Fost
1.5Y -4.55 0.05 491 -2.26 -191 240 -19.10 8.75 -19.10
2] =6 050 -6.76 -5.38 w554 -1.35 -2515 9.00 -2515 RSE 2AHE SE QAN PTG WOt AF s}2f. e o2 HIC|4H{TH B 7} O|OfX|CH} & OHEt 20| ZAIZ RHE| BA IRS
3y -5.75 -0.30 -5.69 -6.35 -5.86 475 -19.50 11.00 -19.50 Sas Wojx, 9o so| Azl o ™ are 74 2o mol.
4y -11.65 0.00 -11.66 -12.46 -12.92 -3.20 -30.35 3.25 -30.35 = =
5Y -16.45 0.30 -16.83 -17.13 -16.36 -2.25 -27.25 455 -27.25
7Y -2840 0.20 -28.93 -28.69 2894 7.50 -37.65 -2.50 -37.65 CRS F2l= SB7ISS SHOR 2LEFIFOR Lo HIEIt 222 20|UM A7HmS ot s Ldist 0iT0| X|&g|
10Y -31.70 0.50 -32.80 -32.56 -32.17 -12.95 -38.70 0.00 -38.70 E5%.
20Y -33.00 -1.30 -33.03 -33.74 -35.46 -13.95 -48.50 -1.25 -48.50




