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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 14250 0.50 14240 14321 14169 1.5625 1.2875 2.7575 1.2875 -61,25 -1.00 1Y 09000 -0.50 1.3900 0.7650 1*2Y 6A50 0.00
M 14675 0.50 14710 1.4803 14610 1.5450 1.2500 2.7900 1.2500 -64.75 -1.00 1.5Y 0.9300 -0.50 1.2600 0.8100 2*3Y 10.00 0.00
1Y 1.5125 0.50 1.5165 1.5253 1.5032 1.5625 1.2200 2.8150 1.2200 -66.00 -0.75 2y 0.9650 -0.50 1.2250 0.7950 2*5Y 28.00 -0.50
1.5Y 1.5775 0.50 1.5820 1.5930 1.5644 1.6150 1.1900 2.8725 1.1900 -63.75 -1.00 3y 1.0650 -0.50 13150 0.7350 3*4Y 10.50 0.00
2Y 1.6250 0.25 1.6275 1.6418 1.6090 1.6700 1.1675 2.9350 1.1675 -59.00 -1.00 4y 11700 -0.50 13750 0.6900 3*5Y 18.00 -0.50
3Y 1.7025 0.50 1.7025 1.7243 1.6837 1.7600 1.1550 3.0650 1.1550 -56.00 -1.50 5Y 1.2450 -1.00 14350 0.6600 4*5Y 7.50 -0.50
4Y 1.7600 0.50 1.7585 1.7794 1.7358 1.8125 1.1575 3.1875 1.1575 -52.25 -2.75 7Y 1.3450 -2.00 1.4500 0.6550 5*7Y 10.00 -1.00
5Y 1.8050 0.50 1.8020 1.8224 1.7790 1.8600 1.1575 3.3050 1.1575 -46.50 -2.50 10Y 14800 -2.00 1.9050 0.6300 5*10Y 23.50 -1.00
7Y 1.8675 0.75 1.8620 1.8829 1.8379 1.9250 1.1675 3.4625 1.1675
10Y 1.9450 0.50 1.9410 1.9681 1.9238 2.0250 1.2125 3.6250 1.2125 U.S. TREASURY (h= Y 7|&E HLH)
12Y 1.9750 0.50 1.9710 1.9991 1.9544 2.0650 1.2150 3.6575 1.2150 Tenor HYH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.9875 0.50 1.9865 2.0125 1.9613 2.0575 1.2150 3.6675 1.2150 2Y 1.3460 1.65 1.3295 1.3294 1.3174 1.7169 0.5600 1.7169 0.2000
20Y 2.0075 0.50 2.0070 2.0341 1.9739 2.0700 1.2150 3.8075 1.2150 10Y 2.1674 4.87 2.1187 2.1336 2.1362 2.6060 1.3600 3.0300 1.3600
6*9M 4.25 0.00 4.70 4.81 442 5.75 -6.00 5.75 -6.25 U.S. TREASURY - KTB (Bh= I 7|&E |
9*12M 4.50 0.00 4.55 4.50 4.21 4.75 -4.00 4.75 -4.50 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 11.25 -0.25 1110 11.65 10.58 1275 -5.50 16.25 -8.75 2Y -0.3310 1.95 -0.3505 -0.3576 -0.3896 0.1019 -0.7720 0.1019 -2.6400
2*3Y 7.75 0.25 7.50 8.25 747 9.00 -175 15.00 -175 10Y -0.1096 3.87 -0.1483 -0.1164 -0.1188 0.4740 -0.1483 0.4740 -1.1900
2*4Y 13.50 0.25 13.10 13.76 12.68 15.25 -1.75 28.25 -1.75
2*5Y 18.00 0.25 17.45 18.06 17.01 21.00 -1.75 39.25 -1.75 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4y 5.75 0.00 5.60 551 521 7.75 -0.50 14.00 -0.50 IRS 2*10Y 32.00 0.25 3175 31.00 31.25 41.50 2.75 70.25 2.75
3*5Y 10.25 0.00 9.95 9.81 9.54 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 60.00 130 58.70 56.30 54.80 68.70 11.80 90.00 11.80
4*5Y 4.50 0.00 4.35 430 433 6.25 -0.25 1175 -0.25 UST 2*10Y| 8214 3.22 78.92 80.42 81.88 135.50 41.06 264.00 41.06
5*7Y 6.25 0.25 6.00 6.05 5.89 10.50 0.25 16.25 0.25
510V | 14.00 000 1390 | 1458 | 1448 | 2225 375 3225 375
7*10Y 7.75 -0.25 7.90 8.53 8.59 1275 3.00 16.75 3.00 IRS
10*12Y 3.00 0.00 3.00 3.10 3.06 5.25 -0.25 7.75 -0.25 06M oDD
10*15Y 4.25 0.00 4.55 444 3.75 7.75 -0.75 15.00 -0.75 09M 46.25 o
10*20Y 6.25 0.00 6.60 6.60 5.01 11.00 -11.00 31.00 -11.00 01y 50.75
1.5Y
BOND 02y |62
Tenor Lv. M| S5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y
1Y 1.458 -1.40 1484 1.489 1.454 1.723 1.237 2.750 1.237 04y
1.5Y 1.587 -1.30 1613 1.632 1.582 1.768 1.232 2.890 1.232 05y
2Y 1677 -0.30 1.690 1.705 1.663 1.830 1.225 2.990 1.225 7Y SPRD
3Y 1.747 0.00 1.755 1.787 1.741 1.831 1.200 3.120 1.200 10Y 95
a4y 1.865 0.00 1.868 1.900 1.860 1.975 1.232 3.340 1.232 12y
5Y 1.967 0.00 1.966 1.993 1.941 2.032 1217 3430 1217 15Y
7Y 2.155 0.60 2.145 2171 2124 2221 1.270 3.590 1.270 20Y
10Y 2.277 1.00 2.260 2.293 2.242 2.332 1355 3.750 1355
20Y 2.340 0.00 2.342 2.368 2.318 2430 1430 3.943 1430 CRS
Lv. ]| Lv. | Al a |
91d CD 1.38 0.00 KTB 109.29 0.01 109.30 109.33 109.25 TODAY KRX CCP HYH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 124 0.01 LKTB | 214.20 89.90 12432 124.37 12417 BEEE: 49 ¢ 21 70 108 98 47 102 87
2 o | 19,640 o gl | -10273 29,913 32,995 27,140 8,140 28,568 24,464
BOND SWAP SPRD (1-2Y S¢ 3-10Y 230,35 AI7HE7} QEER 7|F
Tenor | Lv. | sl | SMA | 20MA | GOMA | IVMax | 1YMin | 3YMax | 3YMin
1y 5.45 1.90 3.29 3.63 4.94 9.00 -17.75 11.50 -17.75 IRSE 2= 0|2 HSUEE 18X |7 YHHEE AF OCt FTUo|2t =83 HO|YUS. 10 ZAHM-B0| & ofmt oF7F AU|HA HE
1.5y -0.95 1.80 -3.08 -3.87 -174 240 -19.10 8.75 -19.10 7} AE S|, IRSE O|0] YEkS =2 74 Ztoj= Ql.
2Y -5.20 0.55 -6.27 -6.31 -541 -1.35 -25.15 9.00 -25.15
5Y -16.20 0.50 -16.42 -17.04 -16.17 -2.25 -27.25 4.55 -27.25
7Y -28.75 0.15 -28.26 -28.77 -28.57 -7.50 -37.65 -2.50 -37.65
10Y -33.20 -0.50 -31.88 -32.49 -31.80 -12.95 -38.70 0.00 -38.70
20Y -33.25 0.50 -33.54 -33.37 -34.40 -13.95 -48.50 -1.25 -48.50




