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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 14325 -0.50 1.4380 14283 14143 1.5925 1.2875 2.7575 1.2875 -62,00 0.50 1y 0A9100 -0.50 1.4000 0.7650 1%2Y 7Aoo -1.50
oM 14850 -1.00 1.4920 14746 14562 1.5500 1.2500 2.7900 1.2500 -65.75 0.00 1.5Y 0.9400 -1.50 1.2750 0.8100 2*3Y 11.00 0.00
1y 1.5300 -1.00 1.5365 15179 1.4965 1.5625 1.2200 2.8150 1.2200 -65.75 0.25 2y 0.9800 -2.00 1.2250 0.7950 2*5Y 32.50 -0.50
1.5Y 1.5975 -1.50 1.6050 1.5845 1.5554 1.6150 1.1900 28725 1.1900 -62.25 0.75 3y 1.0900 -2.00 1.3150 0.7350 3*4Y 11.00 0.00
2y 1.6375 -2.25 1.6530 1.6345 1.5989 1.6700 1.1675 2.9350 1.1675 -56.75 0.50 4y 1.2000 -2.00 1.3750 0.6900 3*5Y 21.50 -0.50
3y 17125 -2.75 17335 17175 16723 1.7600 1.1550 3.0650 1.1550 -50.50 0.25 5Y 1.3050 -2.50 14350 0.6600 4*5Y 10.50 -0.50
4y 1.7675 -2.50 1.7865 17724 17241 1.8125 1.1575 3.1875 1.1575 -44.25 0.25 7Y 14250 -2.50 1.4500 0.6550 5%7Y 12.00 0.00
5Y 1.8100 -2.75 1.8310 1.8159 17674 1.8600 1.1575 3.3050 1.1575 -38.75 1.00 10Y 1.5600 -2.00 1.9050 0.6300 5+10Y 2550 0.50
7Y 1.8675 -2.75 1.8895 1.8770 1.8271 1.9250 1.1675 3.4625 1.1675
10Y 1.9475 -3.00 1.9730 1.9646 1.9143 2.0250 1.2125 3.6250 1.2125 u.S. TREASURY (3= ALY 7|F M)
12Y 1.9775 -3.25 2.0050 1.9963 1.9455 2.0650 1.2150 3.6575 1.2150 Tenor M| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 1.9950 -3.00 2.0205 2.0071 1.9518 2.0575 1.2150 3.6675 1.2150 2y 1.3377 0.39 1.3338 1.3051 1.3339 1.7169 0.5600 1.7169 0.2000
20Y 2.0200 -3.25 2.0445 20271 1.9632 2.0700 1.2150 3.8075 1.2150 10Y 2.1676 -3.15 21991 21677 2.2140 2.6060 1.3600 3.0300 1.3600
6*9M 5.25 -0.50 5.40 4.64 419 575 -6.00 575 -6.25 U.S. TREASURY - KTB (3= ALY 7|E F L)
9*12M 4.50 0.00 445 4.33 4,04 475 -4.00 475 -5.00 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
12y 1075 -1.25 11.65 11.66 10.23 1275 -5.50 16.25 875 2y -0.3593 3.39 -0.3932 -0.4199 -0.4011 0.1019 -0.7720 0.1019 -2.6400
273Y 7.50 -0.50 8.05 8.30 7.34 9.00 -175 15.00 -175 10Y -0.0844 0.85 -0.0929 -0.1243 -0.0930 04740 -0.1282 0.4740 -1.2400
2*4Y 13.00 -0.25 1335 13.79 1252 15.25 -175 28.25 -1.75
2*5Y 17.25 -0.50 17.80 18.14 16.85 21.00 -175 39.25 -175 Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
3*4Y 5.50 0.25 530 549 5.18 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 31.00 -0.75 3175 3175 32.25 41.50 275 70.25 275
3*5Y 9.75 0.00 9.75 9.84 9.51 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 55.50 -1.00 56.50 56.70 57.20 68.70 11.80 90.00 11.80
4*5Y 4.25 -0.25 445 435 433 6.25 -0.25 1175 -0.25 UST 2+10Y| 8299 -3.54 86.53 86.26 88.01 135.50 41.06 264.00 41.06
5+7Y 575 0.00 5.85 6.11 598 10.50 0.25 16.25 0.25
5)10Y | 1375 -0.25 14.20 1488 14.70 2225 375 3225 375
7*10Y 8.00 -0.25 8.35 8.76 8.72 1275 3.00 16.75 3.00 IRS Lv.
10*12Y 3.00 -0.25 3.20 3.16 3.12 525 -0.25 7.75 -0.25 06M |42 /4225 /4275 GEE
10*15Y 475 0.00 475 4.25 375 7.75 075 15.00 -0.75 09M Tenor
10%20Y 7.25 -0.25 7.15 6.25 488 11.00 -11.00 31.00 -11.00 01y  |5225/525/5275
1.5Y
BOND 02y 63 /63.25/ 635 6*12M 10/ 10.25
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03y |7125 %2y 11
1y 1495 -1.60 1.505 1470 1.449 1723 1.237 2.750 1.237 04y 7Y 22
1.5Y 1.630 -2.70 1.648 1612 1575 1768 1232 2.890 1232 05Y |80.25/80.5/81/8125
2y 1.697 -3.00 1.720 1.691 1.654 1.830 1.225 2.990 1.225 07Y SPRD
3y 1752 -4.80 1.787 1781 1731 1.831 1.200 3.120 1.200 10Y
4y 1.867 -4.00 1.899 1.896 1.852 1975 1232 3.340 1232 12Y
5Y 1.960 -3.70 1.992 1.987 1.930 2,032 1217 3430 1.217 15Y
7Y 2136 -3.80 2.170 2.164 2115 2221 1.270 3.590 1.270 20Y
10y 2.252 -4.00 2.290 2.290 2.235 2332 1355 3.750 1355 244 22
20Y 2353 -340 2372 2.365 2315 2430 1430 3.943 1430 @
Lv. H| Lv. HYd| Al i |
91d CD 139 0.00 KTB 109.24 0.13 109.12 109.61 109.12 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 122 0.00 LKTB | 124.40 0.40 12398 | 12446 | 123.98 Hepdg 102 7 15 87 63 60 52 56 69
2 o | 28,568 o2l | 4104 24,464 15,262 25,190 11,940 12,085 17,993
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 3.50 0.60 3.19 483 472 9.00 -17.75 13.00 -17.75 MHAR, 27 2 2Xg|s QQlo| 3 ZAYME CHEF Djs2 2| 22| &2t opz.
Loy 22 L -4.26 279 -1.92 240 -19.10 875 -19.10 W 2 9Al 118 ZRE, 9010] 33 IS S 2001\ J1L ARTI0| BN 1096171K 712 F5. 1 GO = 104
2y -5.95 0.75 -6.70 -5.65 552 -1.35 -25.15 9.00 -25.15 aMEE 23S
3y -3.95 2.05 -5.37 -6.36 -5.83 475 -19.50 11.00 -19.50
4y -9.95 1.50 -11.23 -12.33 -12.80 -3.20 -30.35 3.25 -30.35 o N _
5Y 1500 095 16.12 1713 16,29 225 2725 455 2725 IR, glelof 34 tf O~ A2 LoF M2t 52| oh&t 718 SHES.
7Y -26.85 1.05 2807 -28.70 -28.81 -7.50 -37.65 -2.50 -37.65 TS F2(7h ol whECto), & atE H| |43 29718 20|BM YE UL o3|,
10Y -3045 1.00 -31.70 -32.53 -32.04 -12.95 -38.70 0.00 -38.70 Z=2 2Y,3Y,5Y0] 2R, 7Y,10Y0|L} 12YBOME 27t YAAS.
20Y -33.30 0.15 -32.79 -33.77 -35.16 -13.95 -48.50 -1.25 -48.50 CRSE Fp7H 22| 8}at.




