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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 14275 -0.25 14235 1.4320 14179 1.5625 1.2875 2.7575 1.2875 -61,50 0.75 1y 09000 0.50 1.3900 0.7650 1+2Y 4A50 -1.00
9M 1.4700 -0.25 1.4665 1.4801 1.4625 1.5450 1.2500 2.7900 1.2500 -66.75 -0.50 1.5Y 0.9150 -1.00 1.2600 0.8100 2*3Y 9.50 -0.50
1y 1.5150 -0.25 1.5120 1.5255 1.5050 1.5625 1.2200 2.8150 1.2200 -69.00 0.00 2y 0.9450 -0.50 1.2250 0.7950 2*5Y 27.00 0.00
1.5Y 1.5825 -0.50 1.5785 1.5934 1.5670 1.6150 1.1900 2.8725 1.1900 -67.50 -0.50 3y 1.0400 -1.00 1.3150 0.7350 3*4yY 10.00 0.00
2y 1.6350 -0.50 1.6285 1.6421 16121 1.6700 1.1675 2.9350 1.1675 -63.75 -0.75 4y 1.1400 -1.00 1.3750 0.6900 3*5Y 17.50 0.50
3y 1.7150 -0.50 1.7060 1.7239 1.6874 1.7600 1.1550 3.0650 1.1550 -60.75 -0.25 5Y 1.2150 -0.50 1.4350 0.6600 4*5Y 7.50 0.50
4y 1.7775 -0.25 1.7645 1.7794 1.7400 1.8125 1.1575 3.1875 1.1575 -57.50 -0.75 7Y 1.3100 -1.00 1.4500 0.6550 5*7Y 9.50 -0.50
5Y 1.8225 -0.25 1.8090 1.8224 1.7833 1.8600 1.1575 3.3050 1.1575 -51.75 -0.50 10Y 1.4450 -1.00 1.9050 0.6300 5*10Y 23.00 -0.50
7Y 1.8850 -0.25 1.8705 1.8823 1.8421 1.9250 1.1675 3.4625 1.1675
10Y 1.9625 -0.50 1.9490 1.9665 1.9275 2.0250 1.2125 3.6250 1.2125 U.S. TREASURY (8t AP 7|& M YH|)
12Y 1.9950 -0.25 1.9795 1.9974 1.9579 2.0650 1.2150 3.6575 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 2.0050 -0.50 1.9925 20111 1.9650 2.0575 1.2150 3.6675 1.2150 2y 1.2860 -6.00 1.3460 1.3460 1.3295 1.7169 0.5600 1.7169 0.2000
20Y 2.0200 -0.75 2.0105 2.0326 1.9778 2.0700 1.2150 3.8075 1.2150 10Y 2.0604 -10.70 21674 2.1674 21187 2.6060 1.3600 3.0300 1.3600
6*9M 425 0.00 430 4.81 445 5.75 -6.00 5.75 -6.25 U.S. TREASURY - KTB (Bt A 7|F M|
9*12M 450 0.00 455 4.54 425 475 -4.00 475 -4.50 Tenor Lv. | T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 12.00 -0.25 1165 11.66 1071 1275 -5.50 16.25 -8.75 2y -0.4190 -5.7 -0.3620 -0.3310 -0.3505 0.1019 -0.7720 0.1019 -2.6400
2*3Y 8.00 0.00 7.75 818 7.53 9.00 -175 15.00 -175 10Y -0.2446 -11.00 -0.1346 -0.1096 -0.1483 0.4740 -0.2446 0.4740 -1.1900
2*4Y 14.25 0.25 13.60 1373 1278 15.25 -175 28.25 -175
2*5Y 18.75 0.25 18.05 18.03 17.12 21.00 -175 39.25 -175 Lv. | T-1 T2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 6.25 0.25 5.85 5.55 5.25 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 3275 0.00 3275 32.00 3175 41.50 2.75 70.25 2.75
3*5Y 10.75 0.25 10.30 9.85 9.59 14.00 -0.50 25.00 -0.50 KTB 2*10Y |  60.00 0.60 59.40 60.00 58.70 68.70 11.80 90.00 11.80
4*5Y 450 0.00 445 430 434 6.25 -0.25 1175 -0.25 UST 2*10Y | 7744 -4.70 82.14 82.14 78.92 135.50 41.06 264.00 41.06
5*7Y 6.25 0.00 6.15 5.99 5.88 10.50 0.25 16.25 0.25
50 | 1400 -025 14.00 1441 1442 | 2225 375 32.25 375
7*10Y 775 -0.25 7.85 8.43 8.54 1275 3.00 16.75 3.00 IRS
10*12Y 3.25 0.25 3.05 3.09 3.04 5.25 -0.25 7.75 -0.25 o6M  [43 oDD
10*15Y 425 0.00 435 446 3.75 7.75 -0.75 15.00 -0.75 09M [47.25 Tenor
10*20Y 5.75 -0.25 6.15 6.61 5.03 11.00 -11.00 31.00 -11.00 01y |52
1.5Y 585
BOND 02y 9*12m/4.75
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 7175 72 5*10y/14
1Y 1451 -0.70 1.465 1492 1454 1.723 1.237 2.750 1.237 04y
1.5Y 1.585 -1.10 1.596 1.633 1.583 1.768 1.232 2.890 1.232 05y  [82.25
2y 1.705 -0.30 1.691 1.708 1.666 1.830 1.225 2990 1.225 07y SPRD
3Y 1777 0.00 1.760 1.786 1.745 1.831 1.200 3.120 1.200 10  [96.25
4y 1.892 -0.30 1.876 1.899 1.863 1.975 1.232 3.340 1.232 12y
5Y 1.995 -0.20 1.977 1.993 1.944 2.032 1.217 3.430 1.217 15y |05
7Y 2182 0.00 2.161 2172 2127 2221 1.270 3.590 1.270 20Y
10Y 2.305 0.30 2.280 2.293 2.245 2.332 1.355 3.750 1.355 9y/42
20Y 2.365 -1.20 2.351 2367 2.320 2430 1.430 3.943 1430 CRS
Lv. HUH| Lv. HUH| Al pru |
91d CD 138 0.00 KTB 109.22 0.03 109.22 109.25 109.18 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 125 0.00 LKTB | 12392 0.05 123.87 123.98 123.75 BEEE: 62 A 5 57 49 70 108 98 47
ERCH 17,644 ¥ 3437 14,207 19,640 29,913 32,995 27,140 8,140
BOND SWAP SPRD (1-2Y £9F 3-10Y 31, ZE A7IH7} UBEZ J|E
Tenor | Lv. | MYl | SMA | 20MA | 6OMA | 1VMax | 1VMin | 3YMax | 3Min
1y 640 045 4.68 3.36 5.07 9.00 -17.75 11.50 -17.75 IRSE HZ 2 X2 QU7 & ATt ok 23 O|HIET BLIZICID MZSNEX| QIHIF 24 L BEA ZESoZ 0.
1.5Y -0.25 0.60 -1.75 -3.99 -1.61 240 -19.10 8.75 -19.10
2y -7.00 -0.20 -6.29 -6.57 -5.42 -1.35 -25.15 9.00 -25.15 CRS 22l 142 Holstn M R7ho) ZA 32 EWst 220| LIQF 2%T 7| ZojN QU7 22 Lo Se
3y -6.20 -0.50 -5.36 -6.19 -5.74 475 -19.50 11.00 -19.50
4y -1145 0.05 -11.13 -11.95 -12.33 -3.20 -30.35 3.25 -30.35
5Y -17.25 -0.05 -16.82 -17.09 -16.12 -2.25 -27.25 455 -27.25
7Y -29.70 -0.25 -29.05 -28.96 -28.50 -7.50 -37.65 -2.50 -37.65
10Y -34.25 -0.80 -33.12 -32.69 -31.80 -12.95 -38.70 0.00 -38.70
20Y -34.50 045 -34.09 -33.46 -34.25 -13.95 -48.50 -1.25 -48.50




