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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 14775 0.00 1.4600 14348 14255 15525 1.2875 2.7575 1.2875 -62,25 -0.25 1y 0A9950 0.00 1.3800 0.7650 1%2Y 1A50 1.00
oM 1.5475 0.25 15195 14824 14727 1.5475 1.2500 2.7900 1.2500 -70.50 0.25 1.5Y 0.9950 0.50 1.2600 0.8100 2*3Y 6.50 1.00
1y 16175 0.25 1.5790 15314 1.5180 16175 1.2200 2.8150 1.2200 ~75.00 0.50 2y 1.0100 1.00 1.2250 0.7950 2*5Y 20.00 1.50
1.5Y 1.7000 0.25 1.6530 1.5936 15814 1.7000 1.1900 2.8725 1.1900 -77.50 1.00 3y 1.0750 2.00 13150 0.7350 3%4Y 7.50 0.00
2y 1.7600 0.50 1.7060 1.6430 1.6310 1.7600 11675 2.9350 11675 -75.25 0.75 4y 1.1500 2.00 1.3750 0.6900 3+*5Y 13.50 0.50
3y 1.8500 1.00 1.7865 1.7206 1.7105 1.8500 11550 3.0650 11550 -73.75 1.00 5Y 1.2100 2.50 1.4350 0.6600 4*5Y 6.00 0.50
4y 1.9025 1.25 1.8365 1.7729 1.7643 1.9025 11575 3.1875 11575 -72.75 0.75 7Y 1.2700 2.50 1.4500 0.6550 5+7Y 6.00 0.00
5Y 1.9475 150 1.8740 1.8119 1.8078 1.9475 11575 3.3050 11575 -66.75 0.50 10Y 1.4100 2.50 1.9050 0.6300 5+10Y 20.00 0.00
7Y 1.9975 175 1.9240 1.8653 1.8670 1.9975 11675 34625 11675
10y 2.0775 2.00 2.0005 1.9433 1.9517 2.0775 12125 3.6250 12125 u.s. TREASURY (3= ALY 7|F M)
12Y 2.1100 2.00 2.0330 1.9755 1.9826 2.1100 1.2150 3.6575 1.2150 Tenor M| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 21225 2.25 2.0440 1.9848 1.9915 2.1225 1.2150 3.6675 1.2150 2y 1.4505 -158 1.4663 1.4315 1.4271 1.7169 0.5600 17169 0.2300
20Y 2.1300 2.25 2.0530 1.9961 2.0062 2.1300 1.2150 3.8075 1.2150 10Y 23078 036 23114 2.2377 2.2200 2.6060 13600 3.0300 13600

6*9M 7.00 0.25 595 4.76 472 7.00 -6.00 7.00 -6.00 U.S. TREASURY - KTB (313 FAY 717 M)

9*12M 7.00 0.00 5.95 4.90 4,53 7.00 -4.00 7.00 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min

172y 14.25 0.25 1270 11.16 11.29 14.25 -5.50 16.25 -5.50 2y -0.3595 -158 -0.3437 -0.3335 -0.3099 0.1019 -0.7190 0.1019 -2.6400
273Y 9.00 0.50 8.05 7.76 7.96 9.00 -175 15.00 -175 10Y -0.0972 236 -0.0736 -0.0723 -0.0520 04740 -0.2446 0.4740 -1.1700
2*4Y 14.25 0.75 13.05 12.99 1333 15.25 -175 28.25 -175
2*5Y 18.75 1.00 16.80 16.89 17.69 21.00 -1.75 39.25 -1.75 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y 5.25 0.25 5.00 523 5.37 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 3175 150 30.25 28.50 28.25 41.50 275 70.25 275
3*5Y 9.75 0.50 8.75 9.13 9.73 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 59.50 2.00 57.50 54.50 53.50 68.70 11.80 90.00 11.80
4*5Y 4.50 0.25 375 3.90 436 6.25 -0.25 1175 -0.25 UST 2+10Y| 85.73 122 84.51 80.62 79.29 135.50 41.06 264.00 41.06
5+7Y 5.00 0.25 5.00 5.34 591 10.50 0.25 16.25 0.25

5410 | 1300 050 1265 13.14 1439 2225 375 3225 375

7*10Y 8.00 0.25 7.65 7.80 848 1275 3.00 16.75 3.00 IRS 9y/5.25

10*12Y 3.25 0.00 3.25 3.23 3.09 525 -0.25 7.75 -0.25 06M DD

10*15Y 4.50 0.25 435 415 3.98 7.75 075 15.00 -0.75 09M |54 Tenor

10%20Y 5.25 0.25 5.25 5.29 545 11.00 -11.00 31.00 -11.00 01Y |61 615 625

1.5Y
02v[755 752578 T3y/2475

Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 84.75 87.25 85 3*7y/14.5
1y 1573 0.70 1535 1493 1470 1723 1.237 2.750 1.237 04y 3*7y/15
1.5Y 1.724 1.20 1677 1.620 1.600 1768 1232 2.890 1232 05y |93 3%9y/20.5
2y 1.810 0.00 1768 1713 1.689 1.830 1.225 2.990 1.225 07Y SPRD  [9*12m/07
3y 1.890 0.10 1.835 1779 1768 1.890 1.200 3.120 1.200 10Y [575 06 2*5*10y/4.5
4y 2.053 0.70 1.990 1.923 1.894 2,053 1232 3.340 1232 12Y 2*5*10y/4.75
5Y 2.095 0.80 2,031 1.983 1972 2,095 1217 3.430 1217 15Y 5+10y/13
7Y 2.29 1.40 2222 2172 2.155 229 1.270 3.590 1.270 20Y 2*5y/17.5
10y 2405 2.00 2327 2.282 2.274 2.405 1355 3.750 1355
20Y 2392 0.50 2337 2314 2331 2430 1430 3.943 1430 @

Lv. HUH| F}E% Lv. HUH| Al jnl x
91d CD 1.38 0.00 KTB 108.57 -0.01 108.56 108.63 108.47 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 125 0.00 | ktB | 12255 -0.17 122.60 122.95 122.23 PEEE] 159 74 -15 174 135 79 66 9% 124
2 o | 56,651 92 | -4251 60,902 36,265 21,559 18,234 33,158 38,800
BOND SWAP SPRD (1-2Y £, 3-10Y 21,258 AIZHE7} QIHER 7|F)

Tenor | Lv. | sl | SVA | 20MA | 6OMA | 1Y¥Max | 1vMin | 3YMax | 3VMin
1y 445 -045 436 3.81 478 9.00 -17.75 11.50 -17.75 IRS= A% O1Z4 BH7|ECH &7| 17 22|7H O Q2HA 98 ML JtTaba. &% 1040| MY CfH| 7bp Q2 £Z0|M A
1.5Y -240 -0.95 -240 -2.60 -1.88 240 -19.10 8.75 -19.10 27} O|ZAK = = AaEO|HS.
2y -5.00 0.50 -6.18 -7.02 578 -1.35 -25.15 9.00 -25.15 =20l abm MEO phas <t bA mo Z=of OhzEs
N -4.00 0.90 -4.87 -5.82 -5.70 475 -19.50 11.00 -19.50 SHCL S SMAZE thol7] RGN RSE &5 52 30 otgd
4y -15.05 0.55 -15.37 -14.99 -13.02 -3.20 -30.35 3.25 -30.35 CRS SEE = 4S4E H0[H 012 oS Z2Y Sl ASZ0|T o0l SEN Aokt F0| ojoix|L e
5Y -14.75 0.70 -15.72 -17.10 -16.38 -2.25 -27.25 455 -27.25 = Col==8 arlc e5shL = =8t TEE + xa
7Y -29.65 0.35 -29.82 -30.63 -28.77 -7.50 -37.65 -2.50 -37.65
10y -32.75 0.00 -32.63 -33.88 -32.27 -12.95 -38.70 0.00 -38.70
20Y -26.20 175 -2842 -31.77 -3248 -13.95 -48.50 -1.25 -48.50




