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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 1.4400 1.00 14280 1.4261 14209 1.5625 1.2875 27575 1.2875 -54,00 0.75 1y 10000 3.00 1.3800 0.7650 1%2Y 1Aoo -0.50
oM 14875 1.50 14710 14718 1.4667 1.5450 1.2500 27900 1.2500 -59.75 0.25 1.5Y 1.0000 3.00 1.2600 0.8100 2*3Y 7.00 1.00
1y 1.5400 225 1.5165 1.5168 1.5103 1.5625 1.2200 2.8150 1.2200 -63.75 -1.00 2Y 1.0100 2.50 1.2250 0.7950 2*5Y 21.50 -1.00
1.5V 1.5975 2.75 1.5700 15783 1.5730 1.6150 1.1900 2.8725 1.1900 -64.50 -0.50 3Y 1.0800 3.50 1.3150 0.7350 3*4Y 8.00 -1.00
2Y 1.6475 3.50 1.6135 1.6253 1.6210 1.6700 1.1675 29350 1.1675 -61.50 -1.25 4y 1.1600 2.50 1.3750 0.6900 3*5Y 14.50 -2.00
3y 1.7250 4.00 1.6880 1.7019 1.6998 1.7600 1.1550 3.0650 1.1550 -58.75 -2.25 5Y 1.2250 1.50 1.4350 0.6600 4*5Y 6.50 -1.00
4y 1.7750 375 1.7385 1.7555 1.7544 1.8125 1.1575 3.1875 1.1575 -58.25 -3.00 7Y 1.2850 1.00 1.4500 0.6550 5*7Y 6.00 -0.50
5Y 1.8125 375 1.7760 1.7970 1.7988 1.8600 1.1575 3.3050 1.1575 -52.00 -275 10Y 1.4250 1.00 1.9050 0.6300 5+10Y 20.00 -0.50
7Y 1.8675 4.00 1.8275 1.8529 1.8584 1.9250 1.1675 34625 1.1675
10Y 1.9450 375 1.9065 1.9324 1.9442 2.0250 1.2125 3.6250 1.2125 U.S. TREASURY (3t2 Y 7| M YH|)
12Y 1.9775 375 1.9390 1.9640 1.9746 2.0650 1.2150 3.6575 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.9850 375 1.9460 1.9751 1.9822 2.0575 1.2150 3.6675 1.2150 2y 1.4052 0.84 1.3968 1.3843 1.3635 1.7169 0.5600 1.7169 0.2100
20Y 1.9950 3.75 1.9560 1.9911 1.9968 2.0700 1.2150 3.8075 1.2150 10Y 22483 1.77 2.2306 2.2060 21867 2.6060 1.3600 3.0300 1.3600
6*9M 475 0.50 430 4.56 458 5.75 -6.00 5.75 -6.00 U.S. TREASURY - KTB (B2 g 7|F M|
9*12M 5.25 0.75 455 450 436 5.25 -4.00 5.25 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 10.75 1.25 9.70 10.85 11.07 12.75 -5.50 16.25 -7.25 2y -0.3158 -2.36 -0.2922 -0.2957 -0.3165 0.1019 -0.7720 0.1019 -2.6400
2*3Y 7.75 0.50 7.45 7.66 7.89 9.00 -1.75 15.00 -1.75 10Y -0.0437 -0.73 -0.0364 -0.0440 -0.0553 0.4740 -0.2446 0.4740 -1.1700
2*4Y 12.75 0.25 12.50 13.03 13.34 15.25 -1.75 28.25 -1.75
2*5Y 16.50 0.25 16.25 17.18 17.79 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 5.00 -0.25 5.05 5.36 545 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 29.75 0.25 29.50 29.25 29.50 41.50 2.75 7025 2.75
3*5Y 8.75 -0.25 8.80 951 9.90 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 57.10 -0.70 57.80 57.00 56.20 68.70 11.80 90.00 11.80
4*5Y 3.75 0.00 3.75 415 445 6.25 -0.25 1175 -0.25 UST 2*10Y| 8431 0.93 83.38 82.17 82.32 135.50 41.06 264.00 41.06
5*7Y 5.50 0.25 5.15 5.59 5.96 10.50 0.25 16.25 0.25
5410V [ 1325 0.00 1305 1354 1454 2225 375 3225 375
7*10Y 7.75 -0.25 7.90 7.95 8.58 12.75 3.00 16.75 3.00 IRS 9Y/90.75
10*12Y 3.25 0.00 3.25 3.16 3.04 5.25 -0.25 7.75 -0.25 06M opp |9Y/9125
10*15Y 4.00 0.00 3.95 428 3.80 7.75 -0.75 15.00 -0.75 09M i
10*20Y 5.00 0.00 495 5.88 5.26 11.00 -11.00 31.00 -11.00 o1y
1.5Y
BOND 02y |6475 2*5Y/16.5
Tenor Lv. HQUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y [695 69.75 70 70.25 10*12Y/3.25
1y 1.512 0.70 1.498 1483 1461 1723 1.237 2.750 1.237 04Y 10*12Y/3.5
1.5V 1.620 1.80 1.603 1.609 1.588 1.768 1.232 2.890 1.232 05Y [81.25 815
2y 1721 3.20 1.689 1.696 1677 1.830 1.225 2.990 1.225 07y [85 SPRD
3y 1.780 4.00 1.747 1761 1.756 1.831 1.200 3.120 1.200 10Y |925 9275 93 93.25
4y 1.945 3.80 1.910 1.890 1.881 1.975 1.232 3.340 1.232 12Y |96 96.25 96.5
5Y 1.992 3.50 1.957 1.968 1.961 2032 1217 3.430 1217 15Y
7Y 2.184 2.70 2.150 2152 2.145 2221 1.270 3.590 1.270 20Y
10Y 2.292 2.50 2.258 2266 2.265 2332 1.355 3.750 1.355
20Y 2317 220 2.284 2324 2.331 2430 1430 3.943 1430 BRS
Lv. HYy| Lv. HYd| Al a |
91d CD 1.38 0.00 KTB 108.95 -043 109.08 109.10 108.90 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 125 0.00 LKTB | 123.67 -0.68 123.85 123.90 123.57 BEEE: 98 A 50 48 47 66 72 92 45
= 9 18,983 ¥ 5838 13,145 11,980 21,180 18,925 24,750 13,905
BOND SWAP SPRD (1-2Y S0 3-10Y 20, 25¢ AI7IH7} UHEF 7|F
Tenor | lv. | ZYHl | SMA | 20MA | GOMA | 1¥Max | 1VMin | 3YMax | 3V Min
1y 2.80 1.55 1.87 3.39 490 9.00 -17.75 11.50 -17.75 IRS= QMO S| Q=2 a7} garstA Feksh ® B H|C|4/3h 352 B Q00| 2HAHMES 204 3tBAM 227
1.5Y -2.25 0.95 -3.28 -3.04 -1.54 240 -19.10 8.75 -19.10 7b AX|S| 220 RSE YBke A B3t
2y -7.35 0.30 -7.55 -7.08 -5.62 -1.35 -25.15 9.00 -25.15
5Y -17.95 0.25 -18.08 -17.12 -16.25 -2.25 -27.25 455 -27.25
7Y -31.65 1.30 -3223 -29.88 -28.67 -7.50 -37.65 -2.50 -37.65
10Y -34.70 1.25 -35.11 -33.32 -3211 -12.95 -38.70 0.00 -38.70
20Y -32.20 1.55 -32.82 -33.25 -33.39 -13.95 -48.50 -1.25 -48.50




