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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 14425 0.75 1.4345 14261 14218 1.5625 1.2875 2.7575 1.2875 -54,50 -0.75 1Y LOOOO 0.50 1.3800 0.7650 1*2Y 3A50 1.00
M 1.4950 1.25 14810 14711 14678 1.5450 1.2500 2.7900 1.2500 -59.00 -0.75 1.5Y 1.0150 1.00 1.2600 0.8100 2*3Y 6.50 0.00
1Y 1.5450 1.25 1.5290 1.5166 1.5117 1.5625 1.2200 2.8150 1.2200 -62.00 -0.25 2Y 1.0350 1.50 1.2250 0.7950 2*5Y 20.00 0.00
1.5Y 1.6050 1.75 1.5845 1.5769 1.5742 1.6150 1.1900 2.8725 1.1900 -62.75 0.25 3Y 1.1000 1.50 1.3150 0.7350 3*4Y 7.50 0.00
2Y 1.6550 1.75 1.6315 1.6240 1.6226 1.6700 1.1675 2.9350 1.1675 -60.25 0.50 4y 1.1750 1.50 1.3750 0.6900 3*5Y 13.50 0.00
3Y 1.7275 1.25 1.7060 1.7001 1.7018 1.7600 1.1550 3.0650 1.1550 -57.50 0.75 5Y 1.2350 1.50 1.4350 0.6600 4*5Y 6.00 0.00
4Y 1.7775 1.00 1.7570 1.7538 1.7565 1.8125 1.1575 3.1875 1.1575 -57.00 0.75 7Y 1.2950 1.50 1.4500 0.6550 5*7Y 6.00 0.00
5Y 1.8100 0.75 1.7930 1.7941 1.8009 1.8600 1.1575 3.3050 1.1575 -50.75 0.50 10Y 1.4350 1.50 1.9050 0.6300 5*10Y 20.00 0.00
7Y 1.8650 0.75 1.8470 1.8498 1.8608 1.9250 1.1675 3.4625 1.1675
10Y 1.9425 1.00 1.9250 1.9285 1.9465 2.0250 1.2125 3.6250 1.2125 U.S. TREASURY (h= Y 7|&E HLH)
12Y 1.9750 1.00 1.9575 1.9601 1.9770 2.0650 1.2150 3.6575 1.2150 Tenor HYUH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.9850 1.00 1.9660 1.9708 1.9849 2.0575 1.2150 3.6675 1.2150 2Y 1.4467 044 1.4423 1.4052 1.3968 1.7169 0.5600 1.7169 0.2200
20Y 1.9950 1.00 1.9760 1.9853 1.9997 2.0700 1.2150 3.8075 1.2150 10Y 2.2784 0.62 2.2722 2.2483 2.2306 2.6060 1.3600 3.0300 1.3600
6*9M 5.25 0.50 4.65 450 4.61 5.75 -6.00 5.75 -6.00 U.S. TREASURY - KTB (h= Y 7|F HLH])
9*12M 5.00 0.00 4.80 4.55 438 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 11.00 0.50 10.25 10.74 11.10 1275 -5.50 16.25 -7.25 2y -0.2733 -0.86 -0.2647 -0.3158 -0.2922 0.1019 -0.7700 0.1019 -2.6400
2*3Y 7.25 -0.50 745 7.61 7.92 9.00 -1.75 15.00 -1.75 10Y -0.0016 0.02 -0.0018 -0.0437 -0.0364 04740 -0.2446 0.4740 -1.1700
2*4Y 12.25 -0.75 12.55 12.98 13.39 15.25 -1.75 28.25 -1.75
2*5Y 15.50 -1.00 16.15 17.01 17.83 21.00 -1.75 39.25 -1.75 Lv. | T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4y 5.00 -0.25 5.10 5.36 547 7.75 -0.50 14.00 -0.50 IRS 2*10Y 28.75 -0.75 29.50 29.75 29.50 41.50 275 70.25 275
3*5Y 8.25 -0.50 8.70 9.40 9.90 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 56.00 -0.70 56.70 57.10 57.80 68.70 11.80 90.00 11.80
4*5Y 3.25 -0.25 3.60 4.04 444 6.25 -0.25 1175 -0.25 UST 2*10Y| 83.17 0.18 82.99 8431 8338 135.50 41.06 264.00 41.06
5*7Y 5.50 0.00 540 5.56 5.99 10.50 0.25 16.25 0.25
5110v | 1325 025 1320 | 1344 | 1456 | 2225 375 32.25 375
7*10Y 7.75 0.25 7.80 7.88 8.57 1275 3.00 16.75 3.00 IRS
10*12Y 3.25 0.00 3.25 3.16 3.05 5.25 -0.25 7.75 -0.25 06M oDD
10*15Y 4.25 0.00 4.10 4.23 3.84 7.75 -0.75 15.00 -0.75 09M Tenor
10*20Y 5.25 0.00 5.10 5.68 533 11.00 -11.00 31.00 -11.00 01y 55 545 54.25
1.5Y 60 60.5
BOND 02y  [655 1%4/24
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 7225 725 1*2/11
1Y 1.504 0.10 1.504 1.482 1463 1.723 1.237 2.750 1.237 04y 79 775 3*4/5.25
1.5Y 1632 1.20 1614 1.606 1.590 1768 1232 2.890 1.232 05Y 8175 81 1.5*3/12.5
2y 1720 130 1703 1.695 1679 1.830 1.225 2.990 1.225 07Y 86.5 SPRD  |1.5*2/05
3y 1.780 1.00 1761 1759 1759 1.831 1.200 3.120 1.200 10Y
4y 1.937 0.70 1.924 1.892 1.884 1.975 1232 3.340 1.232 12y 98.25
5Y 1.980 0.50 1971 1.966 1.964 2.032 1217 3430 1.217 15Y
7Y 2172 0.50 2.165 2151 2.148 2221 1.270 3.590 1.270 20Y
10Y 2.280 0.60 2.273 2.264 2.268 2.332 1355 3.750 1355 1Y/1.0000
20Y 2.305 0.50 2.297 2316 2332 2430 1430 3.943 1430 CRS
Lv. HYy| Lv. | Al a |
91d CD 1.38 0.00 KTB 108.98 -0.02 108.92 108.99 108.90 TODAY KRX CCP HYUH| T-1 T-2 T3 T-4 T-5 T-6
[ cALL | 124 -0.01 | kB | 123.86 -0.03 123.67 | 12391 | 12362 Hepsg 9% 71 28 124 98 48 47 66 72
2 o \ 33,158 A \ -5,642 38,800 18,983 13,145 11,980 21,180 18,925
BOND SWAP SPRD (1-2Y S¢ 3-10Y 230,35 AI7HE7} QEER 7|F
Tenor | Lv. | FWel | SMA | 20MA | GOMA | 1vMax | 1vMin | 3VMax | 3VMin
1y 410 115 250 345 4.89 9.00 -17.75 11.50 -17.75 IRSE= O]20| 1220] 22|2 QIASHE 32 22|12 22 280 QCHs OlAl 201X BH7| 7oA H|E7F 2HS. 41 W7t
1.5Y -2.70 0.55 -2.97 -2.88 -1.61 2.40 -19.10 8.75 -19.10 Sl HYlon 14,24 54 a7t emo|ge
2y -6.50 0.45 -7.19 -7.08 -5.66 -1.35 -25.15 9.00 -25.15
P 0 I V3 N 1 Y S CRS SiA =7} B3, B2US Ol S80I OloiE A2 0. 322 4B OFY
5Y -17.00 0.25 -17.78 -17.21 -16.31 -2.25 -27.25 4.55 -27.25
7Y -30.70 0.25 -31.76 -30.15 -2872 -7.50 -37.65 -2.50 -37.65
10Y -33.75 0.40 -34.76 -33.56 -32.19 -12.95 -38.70 0.00 -38.70
20Y -31.00 0.50 -32.14 -33.06 -33.23 -13.95 -48.50 -1.25 -48.50




