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57t 71EY 2018-02-26
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 1.7150 -0.50 1.7075 1.6968 1.6970 1.7200 1.3025 26775 1.2875 -53,75 0.50 1y 13000 0.00 1.6200 0.7650 1%2Y 2A05 0.00
oM 1.7775 -0.50 1.7770 1.7644 1.7603 1.8025 1.2850 27075 1.2500 -57.75 1.75 1.5Y 1.3600 0.00 1.6600 0.9150 2+3Y 2.05 0.00
1y 1.8375 -0.50 1.8400 18316 1.8284 1.8850 1.2700 2.7450 1.2200 -61.75 225 2Y 14100 0.00 1.6950 0.8850 2*5Y 25.00 2.50
1.5Y 1.9375 -1.75 1.9590 1.9524 1.9326 2.0050 1.2550 2.8100 1.1900 -63.25 4.00 3y 1.5150 1.50 1.7550 0.8550 3*4Y 8.00 0.50
2y 20275 -2.25 2.0545 2.0444 2.0075 2.1000 1.2325 2.8850 1.1675 -62.75 5.00 4y 1.5950 2.00 1.8000 0.8400 3*5Y 14.50 1.00
3y 2.1475 -2.50 21775 2.1636 2.0999 22175 1.2250 3.0275 1.1550 -62.00 575 5Y 1.6600 2.50 1.8500 0.8350 4*5Y 6.50 0.50
4y 22225 -3.00 2.2565 22426 21597 2.2950 1.2250 3.1450 1.1575 -57.50 6.00 7Y 1.7700 2.50 1.8950 0.8050 5+7Y 11.00 0.00
5Y 2.2800 -3.25 23145 22978 22018 2.3400 1.2250 3.2400 1.1575 -51.25 6.00 10Y 1.9250 2.50 2.0150 0.7900 5*10Y 26.50 0.00
7Y 2.3450 -3.50 23790 2.3600 22467 23950 1.2350 3.3800 1.1675
10Y 24375 -3.50 24705 24445 23120 24850 1.2675 3.5250 12125 U.S. TREASURY (o2 AU 7|F M YH|)
12Y 24775 -3.50 2.5090 24820 23503 25225 1.2725 3.5600 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 24950 -3.50 2.5265 24993 2.3650 2.5400 1.2725 3.5825 1.2150 2y 2.2260 -0.0280 2.2540 2.2541 2.2661 2.2661 0.7400 2.2661 0.2800
20Y 2.5150 -3.50 2.5465 2.5180 23739 2.5600 1.2625 3.7325 1.2150 10Y 2.8642 -0.0027 2.8669 2.9207 2.9500 2.9500 1.5600 3.0300 1.3600
6*9M 6.25 0.00 6.95 6.76 6.33 12.50 -2.50 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 6.00 0.00 6.30 6.73 6.81 10.50 -1.75 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 -1.75 21.45 21.28 17.91 23.00 -3.75 23.00 -5.50 2y 5.90 -16 7.50 5.81 561 10.19 -70.50 10.19 -264.00
2*3Y 12.00 -0.25 1230 11.93 9.24 13.25 -0.75 14.25 -1.75 10Y 1142 443 6.99 12.07 14.80 47 40 -24.46 47 40 -98.50
2*4Y 19.50 -0.75 20.20 19.83 15.22 2175 -0.75 2775 -1.75
2*5Y 25.25 -1.00 26.00 25.34 19.43 27.25 -0.75 38.50 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
3*4Y 7.50 -0.50 7.90 7.90 5.98 8.50 0.00 14.00 -0.50 IRS 2*10Y | 41.00 -1.25 4225 42.00 41.50 4250 3.50 68.25 2.75
3*5Y 13.25 -0.75 13.70 1341 10.19 14.00 0.00 25.00 -0.50 KTB 2*10Y| 5830 -3.50 61.80 60.40 59.20 68.70 12.50 89.00 11.80
4*5Y 575 -0.25 5.80 551 421 6.25 0.00 11.25 -0.25 UST 2*10Y| 63.82 2.53 61.29 66.66 68.39 135.50 41.06 264.00 41.06
5*7Y 6.50 -0.25 6.45 6.23 449 10.50 1.00 15.25 0.25
5410 | 1575 -0.25 1560 1468 1102 2225 425 3075 375
7*10Y 9.25 0.00 9.15 845 6.53 12.75 3.25 16.75 3.00 IRS 6Y 31
10*12Y 4.00 0.00 3.85 375 3.84 450 0.00 7.75 -0.25 06M oDD
10*15Y 575 0.00 5.60 547 5.30 6.00 -0.75 15.00 -0.75 09M Tenor
10%20Y 7.75 0.00 7.60 7.35 6.19 7.75 -11.00 31.00 -11.00 01y [83.25/835
1.5Y
BOND 02y
Tenor Lv. | 5MA 20MA 60MA 1¥ Max | 1Y Min | 3YMax | 3Y Min 03y |15
1y 1.856 -0.80 1.874 1.860 1.841 1.890 1338 2.720 1.237 04y |22
1.5Y 2.036 -1.00 2.059 2.050 2.008 2.080 1319 2.820 1232 05Y  [295
2y 2167 -1.20 2.194 2185 2122 2.230 1.297 2.920 1.225 07y |36 SPRD
3y 2.257 -2.30 2.291 2278 2.185 2315 1.250 3.050 1.200 10V 4325
4y 2.400 -2.50 2436 2433 2342 2.496 1312 3.280 1.232 12Y
5Y 2,510 -2.50 2.548 2541 2423 2.602 1.270 3410 1217 15Y
7Y 2,657 -3.40 2.696 2.682 2,553 2.728 1357 3.563 1.270 20Y
10Y 2.750 -470 2792 2774 2618 2812 1.424 3.750 1355
20Y 2.750 -4.20 2.775 2738 2.579 2792 1457 3.943 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.65 0.00 KTB 107.75 0.09 107.69 107.75 107.68 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ calL 1.50 0.00 | ktB | 11953 0.48 119.20 | 11953 | 11918 Hepsg 52 7 -52 104 126 101 113 922 88
2 o | 11,255 92l | -38715 49,970 61,225 32,607 46,665 22,237 23,240
(1-2Y §9t 3-10Y =1, 258 A|7tH7}
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y -1.85 0.30 -3.36 -2.88 -131 9.00 -17.75 11.00 -17.75 Znxy 22|, shtorzt
1.5Y -9.85 -0.75 -10.04 -9.77 -7.55 240 -19.10 7.00 -19.10 I EXI| O] 2Q7F UCH= AAl0| X712 22|9] 3l2 Z0| ECHX|HM HE ZFEY.
2y -13.95 -1.05 -13.97 -14.06 -11.42 -1.35 -25.15 5.50 -25.15
3y -10.95 -0.20 -11.39 -1141 -8.48 475 -19.50 8.75 -19.50 IRS, @ A7 812 012,
4y -17.75 -0.50 -17.99 -19.00 -18.18 -8.20 -30.35 2.00 -30.35 SYHESEE B L YUOL FHMET AEHA STl Cr|re §7| 2 - I
5Y 2300 2075 2339 2433 2210 225 2725 455 2725 HEES BoHAl= BRtott SIS ASHA SHY. BI|LEhs Y] F27HH L2 A2 SHEY.
7Y -31.20 -0.10 -31.66 3221 -30.63 -11.50 -37.65 -3.75 -37.65 SA=7t S 420] Bol S2t YIIHL 53] 100] 43.257H%] 7| 25l= 25
10Y -31.25 1.20 -32.13 -32.98 -30.65 -12.95 -38.70 -8.20 -38.70
20Y -23.50 0.70 -22.87 -22.04 -20.48 -14.75 -48.50 -145 -48.50 CRS, BXf AQLT QIBFO 2 314 OA RZIO|A 22| A




