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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 14350 -0.50 14310 1.4259 14213 1.5625 1.2875 27575 1.2875 -53,75 0.25 1y oA9950 -0.50 1.3800 0.7650 1%2Y 2A50 1.50
oM 14825 -0.50 14755 14711 14672 1.5450 1.2500 2.7900 1.2500 -58.25 1.50 1.5Y 1.0050 0.50 1.2600 0.8100 2*3Y 6.50 -0.50
1y 1.5325 -0.75 1.5220 15164 1.5109 1.5625 1.2200 2.8150 1.2200 -61.75 2.00 2Y 1.0200 1.00 1.2250 0.7950 2*5Y 20.00 -1.50
1.5V 1.5875 -1.00 1.5760 15773 1.5735 1.6150 1.1900 2.8725 1.1900 -63.00 1.50 3y 1.0850 0.50 1.3150 0.7350 3*4Y 7.50 -0.50
2Y 1.6375 -1.00 1.6210 1.6243 1.6216 1.6700 1.1675 29350 1.1675 -60.75 0.75 4y 1.1600 0.00 1.3750 0.6900 3*5Y 13.50 -1.00
3y 1.7150 -1.00 1.6960 1.7008 1.7007 1.7600 1.1550 3.0650 1.1550 -58.25 0.50 5Y 1.2200 -0.50 1.4350 0.6600 4*5Y 6.00 -0.50
4y 1.7675 -0.75 1.7470 1.7545 1.7554 1.8125 1.1575 3.1875 1.1575 -57.75 0.50 7Y 1.2800 -0.50 1.4500 0.6550 5*7Y 6.00 0.00
5Y 1.8025 -1.00 1.7845 1.7955 1.7998 1.8600 1.1575 3.3050 1.1575 -51.25 0.75 10Y 1.4200 -0.50 1.9050 0.6300 5*10Y 20.00 0.00
7Y 1.8575 -1.00 1.8375 1.8513 1.8596 1.9250 1.1675 34625 1.1675
10Y 1.9325 -1.25 1.9160 1.9303 1.9453 2.0250 1.2125 3.6250 1.2125 u.S. TREASURY (3t2 Y 7| M YH|)
12Y 1.9650 -1.25 1.9485 1.9619 1.9758 2.0650 1.2150 3.6575 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 1.9750 -1.00 1.9565 1.9728 1.9835 2.0575 1.2150 3.6675 1.2150 2y 1.4423 371 1.4052 1.3968 1.3843 1.7169 0.5600 1.7169 0.2100
20Y 1.9850 -1.00 1.9665 1.9881 1.9983 2.0700 1.2150 3.8075 1.2150 10Y 22722 239 22483 2.2306 2.2060 2.6060 1.3600 3.0300 1.3600
6*9M 475 0.00 445 453 459 5.75 -6.00 5.75 -6.00 U.S. TREASURY - KTB (B2 g 7|F M|
9*12M 5.00 -0.25 4.65 4.53 437 5.25 -4.00 525 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 10.50 -0.25 9.90 10.79 11.08 12.75 -5.50 16.25 -7.25 2y -0.2647 511 -0.3158 -0.2922 -0.2957 0.1019 -0.7700 0.1019 -2.6400
2*3Y 7.75 0.00 7.50 7.65 7.91 9.00 -1.75 15.00 -1.75 10Y -0.0018 4.19 -0.0437 -0.0364 -0.0440 0.4740 -0.2446 0.4740 -1.1700
2*4Y 13.00 0.25 12.60 13.03 13.38 15.25 -1.75 28.25 -1.75
2*5Y 16.50 0.00 16.35 17.13 17.82 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 5.25 0.25 5.10 5.38 547 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 29.50 -0.25 29.75 29.50 29.25 41.50 2.75 7025 2.75
3*5Y 8.75 0.00 8.85 9.48 9.91 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 56.70 -0.40 57.10 57.80 57.00 68.70 11.80 90.00 11.80
4*5Y 3.50 -0.25 3.75 4.10 445 6.25 -0.25 1175 -0.25 UST 2*10Y| 8299 -1.32 84.31 83.38 8217 135.50 41.06 264.00 41.06
5*7Y 5.50 0.00 5.30 5.58 5.98 10.50 0.25 16.25 0.25
5410Y | 1300 -0.25 1315 1348 1455 2225 375 3225 375
7*10Y 7.50 -0.25 7.85 7.90 8.57 12.75 3.00 16.75 3.00 IRS 6y 83.75
10*12Y 3.25 0.00 3.25 3.16 3.05 5.25 -0.25 7.75 -0.25 06M opp |8 895
10*15Y 425 0.25 405 425 3.82 7.75 -0.75 15.00 -0.75 09M Tenor
10*20Y 5.25 0.25 5.05 5.79 5.29 11.00 -11.00 31.00 -11.00 01Y [5425/555
15Y [615
BOND 02Y [66.75 15*3y 12.75
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y |74/745 3*5y 85
1y 1.503 -0.90 1.502 1483 1.462 1723 1237 2.750 1.237 04Y [78/79.25 4*10y 1625/ 165
1.5V 1.620 0.00 1.607 1.607 1.589 1.768 1.232 2.890 1.232 05y [81/815
2y 1.707 -140 1.695 1.695 1678 1.830 1.225 2.990 1.225 o7y |87 SPRD
3y 1.770 -1.00 1753 1.760 1757 1.831 1.200 3.120 1.200 10Y  [94 /9575
4y 1.930 -1.50 1.917 1.891 1.883 1.975 1232 3.340 1232 12Y
5Y 1.975 -1.70 1.964 1.967 1.963 2,032 1217 3.430 1217 15Y
7Y 2167 -1.70 2157 2.151 2147 2221 1.270 3.590 1.270 20Y
10Y 2274 -1.80 2.265 2.265 2.267 2332 1.355 3.750 1.355
20Y 2.300 -1.70 2.290 2.320 2.332 2430 1430 3.943 1430 BRS
Lv. HYy| Lv. HYd| Al i |
91d CD 1.38 0.00 KTB 109.00 0.05 108.95 109.00 108.89 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 125 0.00 | kB | 123.89 022 12372 | 123.89 | 12361 Hepsg 124 A 26 98 48 47 66 72 92
2 o | 38,800 {2 19,817 18,983 13,145 11,980 21,180 18,925 24,750
BOND SWAP SPRD (1-2Y S0 3-10Y 20, 25¢ AI7IH7} UHEF 7|F
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 2.95 0.15 2.04 3.39 488 9.00 -17.75 11.50 -17.75
1.5y -3.25 -1.00 -3.12 -2.97 -1.58 240 -19.10 8.75 -19.10 KHHES Q200 ZrYME DJZ0f AHA|Z EO|CH7} FOMCLH7|QF 302 ZEM|0f B Q0| Al &t OpZ
2y -6.95 0.40 -7.44 -7.09 -5.63 -1.35 -25.15 9.00 -25.15
& T 65 | 55 | wees | hei [ s | s [ aoss | am | 0s TS FOMCR 7.2 S 2BMCL7) 2tjtiol Aaatiol Al o, Sai FaA0kd. 2BTol H=2t Al 2
5Y 17.25 0.70 17.93 17.16 1627 225 2725 455 2725 Sl o2 S0ME= BII9 B7ISR02 24/A0 9 RO|AJELIHA Hefae.
7Y -30.95 0.70 -31.99 -30.01 -28.69 -7.50 -37.65 -2.50 -37.65
10Y -34.15 0.55 -34.90 -3344 -32.15 -12.95 -38.70 0.00 -38.70 CRS= 5HO|YC 2 QI7t LIQBAM HE 3
20Y -31.50 0.70 -3233 -33.18 -33.33 -13.95 -48.50 -1.25 -48.50




