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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 14250 -0.25 14255 1.4310 14183 1.5625 1.2875 27575 1.2875 -61,25 0.25 1y osooo 0.00 1.3900 0.7650 1%2Y 3Aoo -1.50
oM 14675 -0.25 14680 14786 14630 1.5450 1.2500 2.7900 1.2500 -66.25 0.50 1.5Y 0.9150 0.00 1.2600 0.8100 2*3Y 8.00 -1.50
1y 1.5125 -0.25 1.5130 1.5239 1.5058 1.5625 1.2200 2.8150 1.2200 -70.00 -1.00 2y 0.9300 -1.50 1.2250 0.7950 2*5Y 24.50 -2.50
1.5V 1.5775 -0.50 1.5795 1.5915 1.5681 1.6150 1.1900 2.8725 1.1900 -69.50 -2.00 3y 1.0100 -3.00 1.3150 0.7350 3*4Y 9.00 -1.00
2Y 1.6300 -0.50 1.6305 1.6401 1.6136 1.6700 1.1675 29350 1.1675 -66.25 -2.50 4y 1.1000 -4.00 1.3750 0.6900 3*5Y 16.50 -1.00
3y 1.7050 -1.00 1.7080 17211 1.6891 1.7600 1.1550 3.0650 1.1550 -63.25 -2.50 5Y 1.1750 -4.00 1.4350 0.6600 4*5Y 7.50 0.00
4y 1.7625 -1.50 1.7670 1.7769 1.7419 1.8125 1.1575 3.1875 1.1575 -59.75 -2.25 7Y 1.2700 -4.00 1.4500 0.6550 5*7Y 9.50 0.00
5Y 1.8075 -1.50 1.8120 1.8198 1.7854 1.8600 1.1575 3.3050 1.1575 -54.00 -2.25 10Y 1.4050 -4.00 1.9050 0.6300 5*10Y 23.00 0.00
7Y 1.8675 -1.75 1.8735 1.8795 1.8443 1.9250 1.1675 34625 1.1675
10Y 1.9450 -1.75 1.9520 1.9633 1.9295 2.0250 12125 3.6250 1.2125 u.S. TREASURY (3t2 Y 7| M YH|)
12Y 1.9775 -1.75 1.9830 1.9941 1.9599 2.0650 1.2150 3.6575 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 1.9875 -1.75 1.9945 2.0080 1.9670 2.0575 1.2150 3.6675 1.2150 2y 1.3181 321 1.2860 1.3460 1.3460 1.7169 0.5600 1.7169 0.2000
20Y 2.0000 -2.00 2.0115 2.0291 1.9800 2.0700 1.2150 3.8075 1.2150 10Y 2.1055 451 2.0604 21674 21674 2.6060 1.3600 3.0300 1.3600
6*9M 425 0.00 425 476 4.47 5.75 -6.00 5.75 -6.25 U.S. TREASURY - KTB (3t2 e 7|F MYH|)
9*12M 4.50 0.00 4.50 4.53 428 475 -4.00 475 -4.50 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 1175 -0.25 11.75 11.63 10.78 12.75 -5.50 16.25 -8.75 2y -0.3809 3.81 -0.4190 -0.3620 -0.3310 0.1019 -0.7720 0.1019 -2.6400
2*3Y 7.50 -0.50 7.75 8.10 7.55 9.00 -1.75 15.00 -1.75 10Y -0.1745 7.01 -0.2446 -0.1346 -0.1096 0.4740 -0.2446 0.4740 -1.1700
2*4Y 13.25 -1.00 13.65 13.68 12.83 15.25 -1.75 28.25 -1.75
2*5Y 17.75 -1.00 18.15 17.96 17.18 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 5.75 -0.50 5.90 5.58 5.28 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 31.50 -1.25 32.75 3275 32.00 4150 2.75 70.25 2.75
3*5Y 10.25 -0.50 10.40 9.86 9.63 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 58.10 -1.90 60.00 59.40 60.00 68.70 11.80 90.00 11.80
4*5Y 450 0.00 450 429 435 6.25 -0.25 11.75 -0.25 UST 2*10Y| 7874 1.30 77.44 82.14 82.14 135.50 41.06 264.00 41.06
5*7Y 6.00 -0.25 6.15 5.98 5.89 10.50 0.25 16.25 0.25
5410V | 1375 -0.25 14.00 1435 1442 2225 375 3225 375
7*10Y 7.75 0.00 7.85 8.38 8.53 12.75 3.00 16.75 3.00 IRS 9Y 9225
10*12Y 3.25 0.00 3.10 3.09 3.04 5.25 -0.25 7.75 -0.25 06M  |42.25 COE
10*15Y 425 0.00 425 448 3.75 7.75 -0.75 15.00 -0.75 09M i
10*20Y 5.50 -0.25 5.95 6.59 5.04 11.00 -11.00 31.00 -11.00 o1y
15Y [57.25
BOND 02Y [62.25/625
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y |70/7025
1y 1452 0.10 1458 1491 1455 1723 1237 2.750 1.237 04y
1.5V 1.585 0.00 1.591 1.631 1.583 1.768 1232 2.890 1.232 05Y [80.25/80.5
2y 1.699 -0.60 1.694 1.707 1.668 1.830 1.225 2.990 1.225 07Y SPRD
3y 1777 0.00 1.765 1783 1.746 1.831 1.200 3.120 1.200 10Y
4y 1.885 -0.70 1.880 1.896 1.865 1.975 1232 3.340 1232 12Y
5Y 1.984 -1.10 1.982 1.991 1.946 2,032 1217 3.430 1217 15Y
7Y 2162 -2.00 2.166 2.170 2.129 2221 1.270 3.590 1.270 20Y
10Y 2.280 -2.50 2.286 2.291 2.247 2332 1.355 3.750 1.355
20Y 2332 -3.30 2351 2.364 2321 2430 1430 3.943 1430 BRS
Lv. HYy| Lv. HYd| Al a |
91d CD 1.38 0.00 KTB 109.24 0.02 109.28 109.29 109.23 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 125 0.00 LKTB | 12415 0.23 124.20 124.29 12413 BEEE: 88 A 26 62 57 49 70 108 98
2 o | 25,560 o} 8l | 7916 17,644 14,207 19,640 29,913 32,995 27,140
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 6.05 -0.35 548 3.30 511 9.00 -17.75 11.50 -17.75 20| 22|, 0] 22| sttTt QO DAIME a0jaTt ZMS FESIEA 22| oat
1.5Y -0.75 -0.50 -111 -3.98 -1.54 240 -19.10 8.75 -19.10
S M o0 o5 | o | an | iss [ | 9% IS, 3717218 B0 3207} stareto Au =y | |
- a - . - . - - - 2 A = I 3l = 3 )3 =] =] = olg =
ay 1225 -080 1134 | 1191 | -1229 320 -30.35 325 -30.35 jl;illifj'}fig ;TLE$1KE+31R§£1 i'ltlfif; ;‘ﬁ' ;r%hjtl—.’L“JjEKHAJEOI &% dElEM 52 2% =Ed
5Y -17.65 -0.40 -17.00 -17.11 -16.10 -2.25 -27.25 455 -27.25 & AAE e 2T Celhe =
7Y -29.45 0.25 -29.25 -29.01 -28.47 -7.50 -37.65 -2.50 -37.65
10Y -33.50 0.75 -33.42 -32.76 -31.79 -12.95 -38.70 0.00 -38.70 CRS, 1-1.542 H et MrztolM S2| o2
20Y -33.20 1.30 -33.93 -33.44 -34.14 -13.95 -48.50 -1.25 -48.50




