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57t 71EY 2018-01-25
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 1.6925 0.50 1.6850 1.6985 1.6589 1.7200 1.2925 2.6825 1.2875 -67,50 175 1y 1A1650 2.50 1.6200 0.7650 1+2Y 1650 -1.50
oM 1.7625 0.75 1.7515 1.7645 17348 1.8025 1.2650 2.7175 1.2500 -70.50 0.50 1.5Y 1.2500 1.50 1.6600 0.9200 2*3Y 15.00 -1.50
1y 1.8400 0.75 1.8305 1.8374 1.8097 1.8850 1.2450 2.7575 1.2200 -70.00 0.00 2y 1.3300 1.00 1.6950 0.8850 2*5Y 32.00 -2.50
1.5Y 1.9550 1.00 1.9440 1.9421 1.9063 2.0050 1.2275 2.8300 1.1900 -64.25 -1.00 3y 1.4800 -0.50 1.7550 0.8550 3*4Y 11.00 -0.50
2y 2.0300 1.00 2.0195 2.0155 1.9754 2.0825 1.2100 2.9100 1.1675 -59.00 -1.25 4y 1.5900 -1.00 1.8000 0.8400 3*5Y 17.00 -1.00
3y 21225 0.50 2.1160 21019 2.0568 21775 1.2075 3.0275 1.1550 -57.00 -1.75 5Y 1.6500 -1.50 1.8500 0.8350 4*5Y 6.00 -0.50
4y 2.1800 0.25 21770 2.1529 2.1087 2.2300 12125 3.1450 1.1575 -52.50 -2.25 7Y 1.7450 -1.50 1.8950 0.8050 5*7Y 9.50 0.00
5Y 2.2200 0.25 2.2175 2.1908 2.1435 2.2650 12175 3.2400 1.1575 -44.50 -2.75 10Y 1.8900 -1.50 2.0150 0.7900 5*10Y 24.00 0.00
7Y 2.2700 0.75 2.2620 2.2286 2.1798 2.2950 1.2300 3.3800 1.1675
10Y 2.3350 1.25 2.3255 2.2855 2.2345 2.3500 1.2675 3.5250 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12y 2.3700 0.50 2.3665 2.3261 22717 2.3950 1.2725 3.5600 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 2.3850 0.50 2.3815 2.3401 2.2822 2.4100 1.2725 3.5825 1.2150 2y 2.0877 0.0081 2.0796 2.0241 2.0614 2.0877 0.7050 2.0877 0.2800
20Y 2.4025 0.50 2.3990 2.3483 2.2841 2.4200 1.2625 3.7325 1.2150 10Y 2.6183 -0.0305 2.6488 2.6153 2.6504 2.6587 1.5300 3.0300 1.3600
6*9M 7.00 0.25 6.65 6.60 7.59 12.50 -2.75 12.50 -6.00 U.S. TREASURY - KTB (3= YAY 7|E MU
9*12M 7.75 0.00 7.90 7.29 7.49 10.50 -2.00 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 19.00 0.25 18.90 17.81 16.57 20.75 -4.00 20.75 -5.50 2y -5.23 -0.69 -4.54 -9.59 -6.46 10.19 -70.50 10.19 -264.00
2*3Y 9.25 -0.50 9.65 8.64 8.14 11.00 -0.75 14.25 -1.75 10Y 417 -4.35 0.18 -2.97 -0.46 47.40 -24.46 47.40 -98.50
2*4Y 15.00 -0.75 15.75 13.74 13.33 18.00 -0.75 27.75 -1.75
2*5Y 19.00 -0.75 19.80 17.53 16.82 21.25 -0.75 38.50 -1.75 Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
3*4Y 575 -0.25 6.10 5.10 5.19 7.75 0.00 14.00 -0.50 IRS 2*10Y | 30.50 0.25 30.25 30.50 30.50 4150 3.50 68.25 2.75
3*5Y 9.75 -0.25 10.15 8.89 8.68 14.00 0.00 25.00 -0.50 KTB 2*10Y| 52.00 -0.20 52.20 52.50 52.90 68.70 12.50 89.00 11.80
4*5Y 4.00 0.00 4.05 3.79 3.49 6.25 0.00 11.25 -0.25 UST 2*10Y| 53.06 -3.86 56.92 59.12 58.90 135.50 41.06 264.00 41.06
5*7Y 5.00 0.50 4.45 3.79 3.63 10.50 0.75 15.25 0.25
5410V | 1150 100 1080 9.48 9.09 2225 425 3075 375
7*10Y 6.50 0.50 6.35 5.69 547 12.75 3.25 16.75 3.00 IRS
10*12Y 3.50 -0.75 410 4.06 3.73 450 -0.25 7.75 -0.25 06M oDD
10*15Y 5.00 -0.75 5.60 5.46 478 6.00 -0.75 15.00 -0.75 09M [75.75/76.25 Tenor
10%20Y 6.75 -0.75 7.35 6.27 497 7.50 -11.00 31.00 -11.00 01y [83.25/84
1.5Y
BOND 02y [25/03 9m*2y 26.25
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03y |12 12y 19
1y 1.813 0.00 1.813 1.823 1.831 1.885 1.275 2.720 1.237 04y 3*7y 145
1.5Y 1.995 0.00 1.995 1.998 1.995 2.040 1.257 2.820 1232 05Y [215/2175/22 5410y 115
2y 2.140 1.50 2.120 2.108 2.092 2170 1.242 2.920 1.225 07y  [265 SPRD [10*12y 35/04
3y 2212 1.50 2.195 2.166 2138 2.230 1.227 3.050 1.200 10Y  [325
4y 2384 1.80 2.365 2335 2.297 2.406 1.255 3.280 1232 12Y
5Y 2482 2.00 2461 2412 2.355 2485 1252 3.410 1217 15y  [38
7Y 2,602 1.50 2.588 2534 2483 2612 1322 3.563 1.270 20Y
10Y 2.660 1.30 2.649 2.586 2.535 2.661 1415 3.750 1355 1y 16
20Y 2,570 1.50 2.581 2.540 2.501 2.608 1457 3.943 1430 BRS
Lv. HYy| Lv. HYd| Al a |
91d CD 1.65 0.00 KTB 107.66 -0.05 107.69 107.72 107.66 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ calL 1.50 0.00 | LkTB | 120.06 -0.17 120.10 | 12023 | 120.03 Hepdg 974 3 9% 81 73 191 139 165
2 o | 21,569 of gl | -7.501 29,070 29,390 21,684 55,197 47,815 57,661
(1-2Y £¢, 3-10Y 20,258 A|Z7tEH I}
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 2.70 0.75 173 142 -2.10 9.00 -17.75 11.00 -17.75
TSY 00 1oy ->.08 .62 -882 240 -19.10 7.00 -19.10 022245, ECBLY7| 2 SIEtELsin AHES 7|20 S2|4S. MItj4 Y02 BE ZHTSS7| =Y oLt oA Op2t.
2y -11.00 -0.50 -10.09 -9.20 -11.70 -1.35 -25.15 6.50 -25.15
3y -8.95 -1.00 -7.86 -6.44 -8.16 475 -19.50 11.00 -19.50 L O me OS] BT SN OFSEIAIS 4151 A7k QEIt AHS. AmHCE FHHO I{7} Bioro Lt RS
4y -20.40 -155 -18.80 -18.24 -18.83 -3.50 -30.35 2.00 -30.35 1OIIEISt:| ;7}';;9@';*1'5*'10;1;' xj;lXJOE ;;IS;;LBTL'%} ;L‘;MH f‘awo‘oi: §i Erllf—i eutEReU g
5Y -26.20 -1.75 -24.31 -22.08 -21.11 -2.25 -27.25 455 -27.25 = Pl=sEEEe == eAs= == coMAD 7I=E oot == Ha-
7Y -33.20 -0.75 -32.62 -30.51 -30.32 -8.70 -37.65 -3.75 -37.65
10Y -32.50 -0.05 -32.39 -30.04 -30.04 -12.95 -38.70 -6.25 -38.70 CRS= EH7|ZF 1~2E HdS, O FIZ= ooty 712 3 otz
20Y -16.75 -1.00 -18.18 -19.19 -21.73 -14.75 -48.50 -145 -48.50




