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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 1.4250 0.50 1.4185 14270 14196 1.5625 1.2875 2.7575 1.2875 -54,50 3.50 1y oA9650 4.00 1.3800 0.7650 1+2Y 1A50 -1.50
oM 1.4675 0.75 1.4605 14738 14651 1.5450 1.2500 2.7900 1.2500 -59.75 2.50 1.5Y 0.9650 3.00 1.2600 0.8100 2*3Y 6.00 -1.00
1y 1.5100 0.50 1.5040 1.5183 1.5084 1.5625 1.2200 2.8150 1.2200 -62.25 2.25 2y 0.9800 2.50 1.2250 0.7950 2*5Y 21.50 -1.00
1.5Y 1.5625 0.50 1.5580 1.5818 15714 1.6150 1.1900 2.8725 1.1900 -63.75 1.25 3y 1.0400 150 13150 0.7350 3*4Y 8.50 0.00
2y 1.6025 0.25 1.6045 1.6296 1.6185 1.6700 1.1675 2.9350 1.1675 -60.25 1.25 4y 1.1250 150 13750 0.6900 3*5Y 15.50 0.00
3y 1.6775 0.25 1.6815 1.7078 1.6962 1.7600 1.1550 3.0650 1.1550 -57.25 0.75 5Y 1.1950 1.50 14350 0.6600 4*5Y 7.00 0.00
4y 1.7275 0.25 17310 1.7621 1.7502 1.8125 1.1575 3.1875 1.1575 -55.75 0.50 7Y 1.2600 150 1.4500 0.6550 5+7Y 6.50 0.00
5Y 1.7675 0.75 1.7690 1.8046 17942 1.8600 1.1575 3.3050 1.1575 -49.75 0.25 10Y 1.4000 150 1.9050 0.6300 5*10Y 20.50 0.00
7Y 1.8175 1.00 1.8185 1.8616 1.8533 1.9250 1.1675 3.4625 1.1675
10Y 1.8975 1.25 1.8970 1.9421 1.9387 2.0250 12125 3.6250 12125 U.S. TREASURY (32 AU 7|F )
12y 1.9300 1.25 1.9295 1.9738 1.9690 2.0650 1.2150 3.6575 12150 Tenor HQUH| 1Y Max | 1Y Min | 3Y Max | 3Y Min
15Y 1.9375 1.50 1.9360 1.9860 1.9762 2.0575 1.2150 3.6675 1.2150 2y 1.3635 1.23 1.3512 1.3348 1.3186 1.7169 0.5600 1.7169 0.2000
20Y 1.9475 1.50 1.9470 2.0039 1.9903 2.0700 1.2150 3.8075 1.2150 10Y 2.1867 -0.35 2.1902 2.1690 21323 2.6060 1.3600 3.0300 1.3600
6*9M 4.25 0.25 4.20 4.68 4.55 575 -6.00 575 -6.25 U.S. TREASURY - KTB (3= AR 7|E FH|
9*12M 4.25 -0.25 435 445 433 4.75 -4.00 475 -4.50 Tenor Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min | 3Y Max | 3Y Min
1*2Y 9.25 -0.25 10.05 11.14 11.02 1275 -5.50 16.25 875 2y -0.3165 0.73 -0.3238 -0.3502 -0.3714 0.1019 -0.7720 0.1019 -2.6400
2*3Y 7.50 0.00 7.70 7.81 7.77 9.00 -175 15.00 -175 10Y -0.0553 -0.85 -0.0468 -0.0780 -0.1197 04740 -0.2446 0.4740 -1.1700
2*4Y 12.50 0.00 1265 13.25 13.16 15.25 -175 28.25 -175
2*5Y 16.50 0.50 16.45 17.50 1757 21.00 -175 39.25 -175 Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min | 3Y Max | 3Y Min
3*4Y 5.00 0.00 4.95 5.44 5.40 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 29.50 1.00 28.50 28.75 30.00 4150 275 70.25 275
3*5Y 9.00 0.50 875 9.69 9.80 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 56.20 0.00 56.20 56.20 56.20 68.70 11.80 90.00 11.80
4*5Y 4.00 0.50 3.80 4.25 4.40 6.25 -0.25 1175 -0.25 UST 2*10Y| 8232 -158 83.90 83.42 81.37 135.50 41.06 264.00 41.06
547Y 5.00 0.25 4.95 5.70 5.90 10.50 0.25 16.25 0.25
5410 | 1300 050 12.80 1375 145 | 2225 375 32.25 375
7*10Y 8.00 0.25 7.85 8.05 8.55 1275 3.00 16.75 3.00 IRS 6y/78.50
10*12Y 3.25 0.00 3.25 3.16 3.03 5.25 -0.25 7.75 -0.25 06M  [425 COE
10*15Y 4.00 0.25 3.90 439 375 7.75 -0.75 15.00 -0.75 09M Tenor
10*20Y 5.00 0.25 5.00 6.18 5.16 11.00 -11.00 31.00 -11.00 01y  |5075
1.5Y
BOND 02y 1*3/17
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 67.75 3*4/05
1y 1492 0.80 1477 1483 1459 1723 1237 2.750 1237 04y [7275 3*7/13.75
1.5Y 1597 -0.10 1.598 1615 1.587 1768 1232 2.890 1232 05Y 5+10/13
2y 1.680 0.50 1683 1.699 1674 1.830 1225 2.990 1225 07Y 815 SPRD
3y 1737 -0.30 1748 1767 1753 1.831 1200 3.120 1.200 10Y [89.5 89.75
a4y 1.900 0.50 1.893 1.888 1.875 1975 1232 3.340 1232 12Y
5Y 1.945 0.50 1946 1974 1956 2,032 1217 3430 1217 15Y
7Y 2136 0.70 2133 2.155 2139 2.221 1270 3.590 1270 20Y
10y 2.242 0.50 2.243 2272 2.258 2332 1355 3750 1355
20Y 2.267 -0.50 2.276 2.336 2326 2430 1430 3.943 1430 BRS
Lv. ]| Lv. | Al a |
91d CD 138 0.00 KTB 109.39 0.01 109.36 109.40 109.35 TODAY KRX CCP HUH| T-1 T-2 T3 T-4 T-5 T-6
[ caL | 125 0.01 | kB | 12458 -0.06 12452 | 12464 | 12452 Hepsg 66 71 6 72 92 45 108 63 88
2 o | 21,180 gl 2,255 18,925 24,750 13,905 32,376 15215 25,560
BOND SWAP SPRD (1-2Y ¢ 3-10Y 23, 258 A|7HE7} QB 7|F
Tenor | Lv. | MMl | SMA | 20MA | 6OMA | 1VMax | 1VMin | 3YMax | 3Min
1y 1.80 -0.30 2,68 355 4.99 9.00 -17.75 1150 -17.75 IRSE 0|3 2| 4500 Fekg 2ot & 0t St Ol YLt A7 LIRX| $HE HEJF LI A AHejot &l
1.5Y -345 0.60 -3.96 -329 -152 240 -19.10 875 -19.10
2y -7.75 -0.25 -7.89 -697 -5.55 -1.35 -25.15 9.00 -25.15 2|5 ® A7 AL 012t % = = Ol2 MO WEISIEl CH7|Z HAf 22k [jDo| 3105
3y -5.95 0.55 -6.61 -5.92 -5.65 475 -19.50 11.00 -19.50 Er;riﬁ :SJ S OHg B7lmCH BUI SEPE A 228N A8 SU2 BEAE QIS BN 82 dzd 3aote
4y -17.25 -0.25 -16.18 -12.57 -12.46 -3.20 -30.35 3.25 -30.35 =
5Y -17.75 0.25 -17.74 -16.90 -16.14 -2.25 -27.25 455 -27.25
7Y -31.85 0.30 -3145 -29.35 -28.53 -7.50 -37.65 -2.50 -37.65
10Y -34.45 0.75 -34.56 -32.95 -31.92 -12.95 -38.70 0.00 -38.70
20Y -31.95 2.00 -32.90 -33.25 -33.57 -13.95 -48.50 -1.25 -48.50




