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Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD *1°'HI
6M 14725 1.00 1.4655 14691 14552 19125 1.3575 19125 1.2875 -57,75 2.25 1Y 0A8400 4.00 14550 0.3900 1%2Y -2050 0.00
oM 1.4400 1.25 14310 14393 14193 19125 1.2925 19125 1.2500 -68.00 175 1.5Y 0.7200 4.00 1.3950 1.1850 2*3Y -1.50 0.00
1Y 14175 175 14045 14141 1.3907 1.9200 1.2225 1.9200 1.2200 -74.50 1.00 2y 0.6350 4.00 1.3750 1.1900 2*5Y -6.00 0.00
1.5Y 14000 225 1.3825 1.3871 1.3560 1.9675 1.1350 2.0250 1.1350 -76.00 0.75 3y 0.6200 4.00 14100 0.0450 3*4Y -2.50 0.00
2y 1.3800 3.00 1.3565 1.3595 1.3247 20175 1.0700 2.1150 1.0700 -79.25 0.25 4y 0.5950 4.00 1.4600 0.0350 3*5Y -450 0.00
3y 1.3800 3.25 1.3545 1.3536 13143 2.0775 1.0150 2.2225 1.0150 -81.75 0.00 5Y 0.5750 4.00 1.5300 0.0150 4*5Y -2.00 0.00
4y 1.3875 375 1.3565 13518 13121 2.1250 0.9875 2.2950 0.9875 -72.25 -0.50 7v 0.6700 4.00 15750 0.0750 5*7Y 9.50 0.00
5Y 1.3925 4.00 1.3575 1.3490 13103 2.1625 0.9775 2.3400 0.9775 -66.25 -1.50 10Y 0.7650 3.50 1.7800 0.2550 5*10Y 19.00 -0.50
7v 1.3925 450 1.3540 1.3451 1.3077 2.2050 0.9725 2.3950 0.9725
10Y 1.4275 5.00 1.3830 1.3700 1.3355 2.2675 0.9925 2.4850 0.9925 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.4400 5.00 1.3935 1.3708 1.3455 2.3050 1.0125 2.5225 1.0125 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 14200 500 13735 13516 13343 2.3250 0.9925 2.5400 0.9925 2y 1.6099 -0.0524 1.6623 1.6052 1.6537 29773 1.3841 29773 0.5500
20Y 1.3275 5.00 1.2735 1.2365 1.2419 2.3400 0.9125 2.5600 0.9125 10Y 1.8271 -0.0669 1.8940 1.8001 1.8416 3.2382 14607 3.2382 1.3600
6*9M -3.25 0.25 -3.45 -2.99 -3.59 6.75 -9.00 12.50 -9.00 U.S. TREASURY - KTB (32 ¥ 7|1F H
9*12M -2.25 0.50 -2.65 -2.51 -2.86 5.00 -7.00 10.50 -7.00 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -3.75 1.25 -4.80 -5.46 -6.60 14.00 -15.50 23.00 -15.50 2y 18.99 -7.24 2623 20.82 25.37 103.03 7.02 103.03 -104.00
2*3Y 0.00 0.25 -0.20 -0.59 -1.03 7.00 -5.50 13.25 -5.50 10Y 17.51 -10.39 27.90 18.01 2226 98.82 -5.81 98.82 -24.46
2*4Y 0.75 0.75 0.00 -0.77 -1.26 13.00 -8.25 21.75 -8.25
2*5Y 1.25 1.00 0.10 -1.05 -143 18.00 -10.00 27.25 -10.00 Lv. Y| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
3*4Y 0.75 0.50 0.20 -0.19 -0.23 6.00 -3.25 9.00 -3.25 IRS 2*10Y | 475 2.00 2.75 2.50 1.50 29.00 -9.50 52.75 -9.50
3*5Y 1.25 0.75 0.30 -0.46 -0.40 11.00 -5.25 18.00 -5.25 KTB 2*10Y| 23.20 1.70 21.50 2230 21.90 55.50 410 68.70 410
4*5Y 0.50 0.25 0.10 -0.27 -0.18 5.00 -2.25 9.00 -2.25 UST 2*10Y| 21.72 -1.45 23.17 19.49 18.79 34.56 -23.40 151.00 -23.40
5*7Y 0.00 0.50 -0.35 -0.39 -0.27 5.25 -1.75 12.50 -1.75
5410V | 350 1.00 255 210 251 1225 050 2675 050
7*10Y 3.50 0.50 2.90 2.49 2.78 7.50 175 14.25 175 IRS
10*12Y 1.25 0.00 1.05 0.08 1.01 4.00 -1.00 6.75 -1.00 06M oDD
10*15Y -0.75 0.00 -0.95 -1.84 -0.12 6.50 -3.25 10.25 -3.25 09M i
10*20Y -10.00 0.00 -1095 -13.35 -9.36 8.00 -16.00 13.25 -16.00 01y
1.5Y
BOND 02y
Tenor Lv. HYUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y |40
1Y 1.381 0.70 1.375 1.400 1.368 1918 1.136 1.935 1.136 04Y
1.5Y 1.420 1.20 1410 1431 1403 2012 1122 2.113 1.122 05Y  [39.25/39.75
2y 1420 2.00 1.402 1433 1.405 2.062 1.089 2.230 1.089 07Y SPRD
3y 1.400 2.00 1.391 1433 1.405 2,127 0.092 2315 0.092 10Y
4y 1.497 2.50 1479 1513 1492 2.244 1.127 2.502 1.127 12Y
5Y 1497 2.50 1481 1519 1494 2.370 1.122 2.602 1122 15Y
7v 1.602 3.10 1.579 1.610 1.588 2492 1.163 2.728 1.163 20Y
10Y 1.652 3.70 1.633 1.677 1.635 2.585 1.170 2.815 1.170
20Y 1612 2.00 1.593 1.586 1.594 2.565 0.705 2792 0.705 BRS
PEEE‘ Lv. Y| Lv. Y| Al o |
91d CD 1.53 0.00 KTB 110.35 -0.10 110.25 110.38 110.24 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 130 -1.00 | LkTB | 13045 -0.46 130.04 | 130.92 | 130.00 Hepsg 85 20 65 93 59 35 79 54
2 9 | 27,008 92 | 12403 14,605 55,568 11,455 6,810 33,050 20,883
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 3.65 1.05 2.95 141 2.24 12.25 -9.65 12.25 -17.75 IR 22|, 0| [OTo] MY A0 22| AS
1.5Y -2.00 1.05 -2.79 -4.41 -4.71 4.05 -10.60 4.05 -19.10
2y -4.00 1.00 -4.59 -7.35 -7.98 -0.25 -12.95 -0.25 -25.15 RS, CQ] St etsjo] &7 77t SAloE 2a| A4 HE AEZY,
3Y -2.00 1.25 -3.67 -7.91 -9.05 9230 -16.45 9230 -19.50
4y -10.95 1.25 -12.27 -16.17 -17.97 -4.50 -27.00 -1.45 -30.35
5Y 1045 150 1237 16,98 1835 320 2850 225 2850 CRs, ™ 72t nBA 52l ¥
7v -20.95 1.40 -22.50 -26.49 -28.05 -7.85 -38.35 -7.50 -38.35
10Y -22.45 1.30 -24.96 -30.66 -30.00 -7.50 -40.70 -7.50 -40.70
20Y -28.45 3.00 -31.93 -3491 -35.17 52.25 -48.45 52.25 -48.50




