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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 1.6150 -0.50 1.6125 1.5865 1.5092 1.6200 1.2875 2.7200 1.2875 -26,00 -0.50 1y 15400 -1.00 1.6200 0.7650 1+2Y 550 0.00
oM 17125 -0.50 17115 1.6948 1.5893 1.7250 1.2500 2.7300 1.2500 -32.25 -1.00 1.5Y 1.5650 -2.00 1.6600 0.8950 2*3Y 6.50 1.00
1y 1.8000 -0.50 1.7975 1.7845 1.6628 1.8200 1.2200 2.7675 1.2200 -35.25 0.50 2y 1.5950 -1.00 1.6950 0.7950 2*5Y 13.50 1.00
1.5Y 1.8875 -1.00 1.8870 1.8878 1.7509 1.9300 1.1900 2.8475 1.1900 -37.25 1.25 3y 1.6600 0.00 1.7550 0.7350 3*4Y 3.00 -0.50
2y 1.9475 -1.50 1.9535 1.9663 1.8160 2.0175 1.1675 2.9225 1.1675 -39.75 0.75 4y 1.6900 -0.50 1.8000 0.6900 3*5Y 7.00 0.00
3y 2.0325 -1.25 2.0400 2.0551 1.9013 2.1075 1.1550 3.0650 1.1550 -39.50 1.00 5Y 1.7300 0.00 1.8500 0.6600 4*5Y 4.00 0.50
4y 2.0875 -1.25 2.0960 21116 1.9553 2.1600 1.1575 3.1875 1.1575 -39.00 1.00 7Y 1.7700 0.00 1.8950 0.6550 5*7Y 4.00 0.00
5Y 2.1250 -1.00 2.1330 2.1458 1.9928 2.1900 1.1575 3.3050 1.1575 -33.25 1.00 10Y 1.8850 0.00 2.0150 0.6300 5*10Y 15.50 0.00
7Y 2.1600 -1.00 2.1690 2.1845 2.0383 2.2300 1.1675 3.4625 1.1675
10Y 2.2175 -1.00 2.2255 2.2380 2.1037 2.2850 12125 3.6250 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12y 2.2550 -1.00 2.2635 22713 2.1359 2.3200 1.2150 3.6575 1.2150 Tenor HUH| 1Y Max | 1Y Min | 3Y Max | 3Y Min
15Y 2.2600 -1.00 2.2685 2.2768 2.1447 2.3275 1.2150 3.6675 1.2150 2y 1.7363 -0.0080 1.7443 1.7308 1.7308 17797 0.5600 17797 0.2800
20Y 2.2575 -1.00 2.2645 22773 2.1519 2.3250 1.2150 3.8075 1.2150 10Y 2.3303 -0.0133 2.3436 23187 23187 2.6060 1.3600 3.0300 1.3600
6*9M 9.75 0.00 9.90 10.83 8.00 12.50 -4.50 12.50 -6.00 U.S. TREASURY - KTB (3= YAY 7|E MU
9*12M 8.75 0.00 8.60 8.98 7.35 10.50 -3.00 10.50 -4.25 Tenor Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
1*2Y 14.75 -1.00 15.60 18.18 15.33 20.75 -5.50 20.75 -5.50 2y -35.87 0.9 -36.77 -36.42 -3842 10.19 -70.50 10.19 -264.00
2*3Y 8.50 0.25 8.65 8.89 8.52 11.00 -1.75 15.00 -1.75 10Y -19.97 033 -19.64 -20.33 -22.13 47.40 -24.46 47.40 -100.00
2*4Y 14.00 0.25 14.25 14.54 13.93 18.00 -1.75 28.25 -1.75
2*5Y 17.75 0.50 17.95 17.95 17.68 21.25 -1.75 39.25 -1.75 Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
3*4Y 5.50 0.00 5.60 5.65 541 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 27.00 0.50 26.50 26.75 27.25 4150 2.75 70.25 2.75
3*5Y 9.25 0.25 9.30 9.06 9.15 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 4350 0.70 42.80 4270 42,50 68.70 11.80 90.00 11.80
4*5Y 3.75 0.25 3.70 341 3.75 6.25 -0.25 11.75 -0.25 UST 2*10Y| 5940 -0.53 59.93 58.79 58.79 135.50 41.06 264.00 41.06
5*7Y 3.50 0.00 3.60 3.88 455 10.50 0.25 16.25 0.25
50y | 925 0.00 9.5 9.23 11.09 2225 375 3225 375
7*10Y 575 0.00 5.65 5.35 6.54 12.75 3.00 16.75 3.00 IRS
10*12Y 3.75 0.00 3.80 333 3.22 425 -0.25 7.75 -0.25 06M oDD
10*15Y 425 0.00 430 3.88 410 5.50 -0.75 15.00 -0.75 09M Tenor
10*20Y 4.00 0.00 3.90 3.93 482 8.75 -11.00 31.00 -11.00 o1y |80
1.5Y
BOND 02y [955 4*15y  17.25
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03y [375/04
1y 1.863 1.00 1.840 1.829 1673 1.885 1237 2.720 1.237 04y [975
1.5Y 2,033 0.20 2,021 2014 1.822 2037 1232 2.820 1232 05y [1325
2y 2.095 -1.70 2.107 2114 1916 2.165 1.225 2.920 1.225 07Y SPRD
3y 2.145 -2.20 2.155 2157 1978 2.206 1.200 3.050 1.200 10Y
4y 2302 -1.20 2310 2323 2137 2.360 1232 3.280 1232 12Y
5Y 2337 -1.30 2347 2.366 2.185 2.420 1217 3.410 1217 15Y
7Y 2474 -1.30 2482 2.500 2344 2,552 1.270 3.590 1.270 20Y
10Y 2,530 -1.00 2,535 2,552 2423 2.607 1355 3750 1355
20Y 2.540 0.00 2.540 2532 2414 2572 1430 3.943 1430 BRS
Lv. HYy| Lv. HYd| Al a |
91d CD 1.50 0.00 KTB 108.04 0.09 107.96 108.04 107.95 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL 1.23 0.00 | kB | 121.58 0.10 12148 | 121.66 | 12148 Hepsg 70 A -3 73 59 86 9% 100 78
2 o | 23,867 A -8,353 32,220 20,195 24,100 33,455 32,204 26,208
(1-2Y £¢, 3-10Y 20,258 A|Z7tEH I}
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y -6.30 -1.50 -4.25 -4.44 -0.98 9.00 -17.75 11.00 -17.75
1.5Y -14.55 -1.20 -13.40 -12.58 -7.14 240 -19.10 8.75 -19.10 MMES ZEQS UED HSHE SE40| ZEHSNE BHYUD, ATfHOZ XAV %M E Ho|H 22| EX
2y -14.75 0.20 -15.39 -14.78 -10.03 -1.35 -25.15 9.00 -25.15
T
5Y -21.20 0.30 2142 -22.06 -19.23 -2.25 -27.25 455 -27.25
7v -3140 030 3132 3154 -30.54 750 -37.65 375 -37.65 CRS= S HIUE Melstus 3d ©Eol §is.
10Y -31.25 0.00 -30.99 -31.36 -31.97 -12.95 -38.70 -6.25 -38.70
20Y -28.25 -1.00 -27.57 -25.51 -26.21 -14.75 -48.50 -145 -48.50




