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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 14100 0.25 1.4075 14104 14062 1.5925 1.2875 2.7575 1.2875 -59,25 0.75 1Y 08950 1.00 1.4000 0.7650 1*2Y 1OA50 -0.50
M 1.4500 0.25 1.4475 1.4564 14419 1.5500 1.2500 2.7900 1.2500 -61.50 0.75 1.5Y 0.9350 1.00 1.2850 0.8100 2*3Y 9.50 0.00
1Y 14875 0.25 1.4865 1.4988 14776 1.5625 1.2200 2.8150 1.2200 -60.00 0.25 2Y 1.0000 0.50 1.2250 0.7950 2*5Y 26.00 0.00
1.5Y 1.5500 0.25 1.5465 1.5589 1.5300 1.6025 1.1900 2.8725 1.1900 -58.25 0.25 3Y 1.0950 0.50 1.3150 0.7350 3*4Y 9.50 0.00
2Y 1.6000 0.25 1.5980 1.6095 1.5705 1.6475 1.1675 2.9350 1.1675 -54.50 0.25 4y 1.1900 0.50 1.3750 0.6900 3*5Y 16.50 0.00
3Y 1.6775 0.25 1.6745 1.6881 1.6411 1.7250 1.1550 3.0650 1.1550 -52.25 0.00 5Y 1.2600 0.50 1.4350 0.6600 4*5Y 7.00 0.00
4Y 1.7350 0.25 1.7280 1.7420 1.6931 1.7925 1.1575 3.1875 1.1575 -53.50 0.00 7Y 1.3100 0.50 1.4500 0.6550 5*7Y 5.00 0.00
5Y 1.7825 0.50 1.7730 1.7906 1.7387 1.8475 1.1575 3.3050 1.1575 -50.75 0.00 10Y 1.4250 0.50 1.9050 0.6300 5*10Y 16.50 0.00
7Y 1.8450 0.50 1.8350 1.8541 1.8020 1.9250 1.1675 3.4625 1.1675
10Y 1.9325 0.50 1.9240 1.9446 1.8941 2.0250 1.2125 3.6250 1.2125 U.S. TREASURY (h= Y 7|&E HLH)
12Y 1.9650 0.50 1.9565 1.9740 1.9266 2.0650 1.2150 3.6575 1.2150 Tenor HYUH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.9700 0.50 1.9615 1.9781 1.9315 2.0575 1.2150 3.6675 1.2150 2Y 1.3390 -16 1.3550 1.3471 1.3551 1.7169 0.5600 1.7169 0.2000
20Y 1.9850 0.75 1.9745 1.9895 1.9380 2.0575 1.2150 3.8075 1.2150 10Y 2.2241 -4.45 2.2686 2.2553 2.2972 2.6060 1.3600 3.0300 1.3600
6*9M 4.00 0.00 4.00 4.60 3.58 5.25 -6.00 5.25 -6.50 U.S. TREASURY - KTB (Bh= I 7|&E |
9*12M 3.75 0.00 3.90 4.24 3.57 475 -4.00 475 -5.75 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2y 11.25 0.00 11.15 11.08 9.29 1175 -5.50 16.25 -8.75 2y -0.2980 -1.6 -0.2820 -0.2879 -0.2719 0.1019 -0.7720 0.1019 -2.6400
2*3Y 7.75 0.00 7.65 7.86 7.05 8.50 -1.75 15.00 -1.75 10Y 0.0279 4.95 -0.0216 0.0047 -0.0702 0.1150 -0.4740 1.2400 -0.4740
2*4Y 13.50 0.00 13.00 13.25 12.25 15.25 -1.75 28.25 -1.75
2*5Y 18.25 0.25 17.50 18.11 16.82 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 5.75 0.00 5.35 5.39 5.20 7.75 -0.50 14.00 -0.50 IRS 2*10Y 33.25 0.25 33.00 33.25 3175 41.50 275 70.25 275
3*5Y 10.50 0.25 9.85 10.25 9.76 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 71.00 0.80 70.20 7340 7040 73.90 11.80 90.00 11.80
4*5Y 4.75 0.25 4.50 4.86 4.56 6.25 -0.25 1175 -0.25 UST 2*10Y| 8851 -2.85 91.36 90.82 94.21 135.50 41.06 264.00 41.06
5*7Y 6.25 0.00 6.20 6.35 6.33 10.50 0.25 16.25 0.25
510V | 1500 000 1510 | 1540 | 1554 | 2225 375 32.25 375
7*10Y 8.75 0.00 8.90 9.05 9.20 1275 3.00 16.75 3.00 IRS 13y 96.75
10*12Y 3.25 0.00 3.25 2.94 3.25 5.50 -0.25 7.75 -0.25 06M 40.75 oDD
10*15Y 3.75 0.00 375 335 374 8.00 -0.75 15.00 -0.75 09M 4475 .
10*20Y 5.25 0.25 5.05 4.49 4.39 11.25 -11.00 31.00 -11.00 01y 485
1.5Y 54.75 / 55
BOND 02Y [59.75/60 2¥3y 775
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 67.5/67.75 3*5y 105
1Y 1.400 -0.40 1.408 1431 1438 1.723 1.237 2.750 1.237 04y 735 5*10y 15
1.5Y 1.542 -0.30 1532 1.551 1.547 1768 1232 2.890 1.232 05Y 78
2y 1.637 0.00 1633 1.650 1.628 1.830 1.225 2.990 1.225 07Y SPRD
3y 1736 0.60 1726 1737 1701 1.830 1.200 3.120 1.200 10Y 92.5/9275/935
4Y 1.857 0.50 1.848 1.861 1.829 1.975 1.232 3.340 1.232 12y
5Y 1951 0.40 1.939 1.940 1.905 2.000 1217 3430 1217 15Y
7Y 2124 0.60 2113 2123 2.101 2221 1.270 3.590 1.270 20Y
10Y 2.252 0.50 2.242 2.250 2.223 2321 1355 3.750 1355 4%7y 12
20Y 2335 0.00 2.320 2311 2318 2430 1430 3.943 1430 CRS
Lv. ]| Lv. | Al a |
91d CD 139 0.00 KTB 109.30 -0.02 109.32 109.33 109.28 TODAY KRX CCP HYUH| T-1 T-2 T3 T-4 T-5 T-6
CALL 1.21 -0.03 LKTB 124.33 -0.05 124.37 124.44 124.28 Hepsigt 66 7 -1 67 78 20 69 62 52
2 o \ 17,855 A 2,849 15,006 25,958 4,860 14,665 15,553 12,260
BOND SWAP SPRD (1-2Y S¢ 3-10Y 230,35 AI7HE7} QEER 7|F
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 8.75 0.65 7.83 6.76 3.94 8.75 -17.75 13.00 -17.75
1.5Y 0.80 0.55 141 0.75 -1.75 2.40 -19.10 9.75 -19.10 AL 0|2 22ArSS HIYSIH QtESHEY E 2 Q0| SIS HESIN L3t Oz 22| AZAS,
2y -3.70 0.25 -3.52 -4.08 -5.76 -1.35 -25.15 9.50 -25.15
Zas, AEE 42 AHO.
5Y -16.85 0.10 -16.56 -14.95 -16.60 -2.25 -27.25 8.50 -27.25
7Y -27.90 -0.10 -27.76 -26.91 -29.89 -7.50 -37.65 2.00 -37.65
10Y -31.95 0.00 -31.82 -30.49 -32.89 -12.95 -38.70 6.00 -38.70 CRSE H|EJI 29|15 BO|& 7t20 2% &5
20Y -35.00 0.75 -34.57 -32.17 -38.01 -13.95 -48.50 475 -48.50




