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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 14300 0.50 14230 14326 14174 1.5625 1.2875 27575 1.2875 -62,25 -1.00 1y 08950 -0.50 1.3900 0.7650 1%2Y 5A50 -1.00
oM 14725 0.50 1.4680 1.4808 14617 1.5450 1.2500 2.7900 1.2500 -66.25 -1.50 1.5Y 0.9250 -0.50 1.2600 0.8100 2+3Y 10.00 0.00
1y 15175 0.50 1.5135 1.5260 1.5040 1.5625 1.2200 2.8150 1.2200 -69.00 -3.00 2Y 0.9500 -1.50 1.2250 0.7950 2*5Y 27.00 -1.00
1.5Y 1.5875 1.00 1.5800 1.5939 1.5656 1.6150 1.1900 2.8725 1.1900 -67.00 -3.25 3y 1.0500 -1.50 1.3150 0.7350 3*4Y 10.00 -0.50
2y 1.6400 1.50 1.6280 1.6426 1.6105 1.6700 1.1675 29350 1.1675 -63.00 -4.00 4y 1.1500 -2.00 1.3750 0.6900 3*5Y 17.00 -1.00
3y 1.7200 175 1.7045 1.7249 1.6854 1.7600 1.1550 3.0650 1.1550 -60.50 -450 5Y 1.2200 -2.50 1.4350 0.6600 4*5Y 7.00 -0.50
4y 1.7800 2.00 1.7615 1.7801 17378 1.8125 1.1575 3.1875 1.1575 -56.75 -450 7Y 1.3200 -2.50 1.4500 0.6550 5+7Y 10.00 0.00
5Y 1.8250 2.00 1.8055 1.8231 1.7810 1.8600 1.1575 3.3050 1.1575 -51.25 -475 10Y 1.4550 -2.50 1.9050 0.6300 5*10Y 2350 0.00
7Y 1.8875 2.00 1.8665 1.8833 1.8398 1.9250 1.1675 34625 1.1675
10Y 1.9675 2.25 1.9455 1.9680 1.9254 2.0250 1.2125 3.6250 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 1.9975 225 1.9755 1.9989 1.9558 2.0650 1.2150 3.6575 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 2.0100 225 1.9900 2.0125 1.9628 2.0575 1.2150 3.6675 1.2150 2y 1.3460 0 1.3460 1.3295 1.3294 1.7169 0.5600 1.7169 0.2000
20Y 2.0275 2.00 2.0090 2.0341 1.9756 2.0700 1.2150 3.8075 1.2150 10Y 21674 0.00 21674 21187 21336 2.6060 1.3600 3.0300 1.3600
6*9M 425 0.00 450 481 443 5.75 -6.00 5.75 -6.25 U.S. TREASURY - KTB (3= ALY 7|E F L)
9*12M 4.50 0.00 4.55 4.53 423 475 -4.00 475 -4.50 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 12.25 1.00 1145 11.66 10.64 12.75 -5.50 16.25 -8.75 2y -0.3620 3.1 -0.3310 -0.3505 -0.3576 0.1019 -0.7720 0.1019 -2.6400
2*3Y 8.00 0.25 7.65 8.23 7.50 9.00 -1.75 15.00 -1.75 10Y -0.1346 -2.50 -0.1096 -0.1483 -0.1164 0.4740 -0.1483 0.4740 -1.1900
2*4Y 14.00 0.50 13.35 13.75 12.73 15.25 -1.75 28.25 -1.75
2*5Y 18.50 0.50 17.75 18.05 17.06 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 6.00 0.25 570 5.53 5.23 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 3275 0.75 32.00 3175 31.00 4150 2.75 70.25 2.75
3*5Y 10.50 0.25 10.10 9.83 9.56 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 5940 -0.60 60.00 58.70 56.30 68.70 11.80 90.00 11.80
4*5Y 450 0.00 4.40 430 433 6.25 -0.25 11.75 -0.25 UST 2*10Y| 8214 0.00 82.14 78.92 80.42 135.50 41.06 264.00 41.06
5*7Y 6.25 0.00 6.10 6.01 5.87 10.50 0.25 16.25 0.25
5410V [ 1425 025 14.00 1449 1443 2225 375 3225 375
7*10Y 8.00 0.25 7.90 848 8.56 12.75 3.00 16.75 3.00 IRS 9y / 94.25
10*12Y 3.00 0.00 3.00 3.09 3.05 5.25 -0.25 7.75 -0.25 06M oDD
10*15Y 425 0.00 445 445 3.75 7.75 -0.75 15.00 -0.75 09M Tenor
10%20Y 6.00 -0.25 6.35 6.61 5.02 11.00 -11.00 31.00 -11.00 o1y
1.5Y
BOND 02y |65 12*20/03
Tenor Lv. M| S5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y
1y 1458 0.00 1476 1491 1.454 1723 1237 2.750 1.237 04Y
1.5Y 1596 0.90 1.606 1633 1582 1.768 1232 2.890 1232 05Y
2y 1708 3.10 1.692 1.707 1.665 1.830 1.225 2.990 1.225 07Y SPRD
3y 1777 3.00 1758 1787 1743 1.831 1.200 3.120 1.200 10V [965
4y 1.895 3.00 1.873 1.900 1.862 1.975 1232 3.340 1232 12y |2
5Y 1.997 3.00 1.973 1.994 1.942 2,032 1217 3.430 1217 15Y
7Y 2182 2.70 2.154 2172 2125 2221 1.270 3.590 1.270 20Y  [2.03
10Y 2302 2.50 2.270 2294 2.243 2332 1355 3.750 1355
20Y 2377 3.70 2.348 2.368 2319 2430 1430 3.943 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.38 0.00 KTB 109.19 -0.10 109.17 109.25 109.15 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 125 0.01 LKTB | 123.87 -0.33 123.77 124.00 12371 BEEE: 57 8 49 70 108 98 47 102
2 o 14,207 | -5433 19,640 29,913 32,995 27,140 8,140 28,568
BOND SWAP SPRD (1-2Y ¢ 3-10Y 23,258 A7HH7} QBT R 7|F
Tenor | Lv. | el | SMA | 20MA | GOMA | IVMax | 1VMin | 3YMax | 3YMin
1y 5.95 0.50 3.77 349 5.00 9.00 -17.75 11.50 -17.75 IRSE 45 Otz 5 Aoy o] =0 SEO FI5EM IxME SHY ASE.
1.5Y -0.85 0.10 -2.60 -3.94 -1.68 240 -19.10 8.75 -19.10
2y -6.80 -1.60 -6.38 -6.43 -5.41 -1.35 -25.15 9.00 -25.15 San 7 sl BHAIS] Ol S SX EO= AOMD AlRHC .28l IOl
3y -5.70 -1.25 537 -6.21 573 475 -19.50 11.00 -19.50 CRS SEIE T 7O 27 o15. S8 41y S 015 =88 7Y S22 AAm AIBS 28U HOAS
4y -11.50 -1.00 -11.19 -11.99 -12.38 -3.20 -30.35 3.25 -30.35
5Y -17.20 -1.00 -16.77 -17.05 -16.12 -2.25 -27.25 455 -27.25
7Y -29.45 -0.70 -28.73 -28.84 -28.52 -7.50 -37.65 -2.50 -37.65
10Y -3345 -0.25 -3247 -32.55 -31.79 -12.95 -38.70 0.00 -38.70
20Y -3495 -1.70 -33.88 -33.38 -34.32 -13.95 -48.50 -1.25 -48.50




