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Tenor Lv. Yy 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 1.8850 0.75 1.8765 1.8871 1.8700 19125 1.5525 2.1000 1.2875 -52,00 -2.00 1Y 12900 0.00 1.6200 0.9950 12y -19Aoo 1.00
oM 1.8450 1.50 1.8380 1.8736 1.8598 19125 1.6650 2.0800 1.2500 -56.00 175 1.5Y 1.1900 0.50 1.6600 1.2350 2*3Y -5.50 0.50
1Y 1.8100 2.00 1.8035 1.8565 1.8441 1.9200 17525 2.0650 1.2200 -61.00 -1.50 2y 1.1000 1.00 1.6950 13200 2*5Y -15.00 1.50
1.5Y 1.7500 2.25 1.7485 1.8259 1.8200 2.0250 17125 2.0825 1.1900 -63.25 -1.25 3y 1.0450 150 1.7550 1.0050 3%4Y 450 0.50
2y 1.7100 2.50 1.7090 1.7956 17917 2.1150 16725 2.1150 1.1675 -65.50 -0.75 4y 1.0000 2.00 1.8000 0.9550 3+5Y -9.50 1.00
3y 1.6775 2.75 1.6740 1.7610 17621 2.2225 1.6350 2.2225 1.1550 -69.75 -0.25 5Y 0.9500 2.50 1.8500 0.9000 4*5Y -5.00 0.50
ay 1.6550 2.75 1.6530 1.7439 17517 2.2950 1.6150 2.2950 1.1575 -64.75 -0.25 7Y 0.9900 2.50 1.8950 0.9400 5+7Y 4,00 0.00
5Y 1.6475 2.75 1.6440 1.7351 17474 2.3400 1.6050 2.3400 1.1575 -48.75 -1.25 10Y 1.1700 1.50 2.0500 1.1450 5%10Y 22.00 -1.00
7Y 1.6375 2.75 1.6340 17273 1.7503 2.3950 1.5950 2.4000 1.1675
10Y 1.6575 2.75 1.6550 1.7544 1.7893 2.4850 1.6150 2.5275 1.2125 U.S. TREASURY (H=2 A 7|FE MH))
12Y 1.6800 275 1.6800 1.7813 1.8158 2.5225 1.6425 2.5775 12150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.6800 2.50 1.6835 1.7878 1.8265 2.5400 1.6450 2.6325 12150 2y 2.3387 0.0766 2.2621 2.2299 2.2060 2.9773 1.6329 2.9773 04100
20Y 1.6550 2.00 1.6620 1.7739 1.8056 2.5600 1.6225 2.7900 1.2150 10Y 2.5009 0.0950 2.4059 2.3999 2.3735 3.2382 23166 3.2382 1.3600
6*9M -4.00 0.75 -3.85 -1.35 -1.02 11.50 525 12.50 -6.00 U.S. TREASURY - KTB CEEEEEEEEE
9*12M -3.50 0.50 -3.45 -1.71 -1.57 9.50 -4.50 10.50 -4.50 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1+2Y -10.00 0.50 -9.45 -6.09 -5.24 23.00 -10.50 23.00 -10.50 2y 58.87 486 54.01 51.49 46.10 103.03 -47.37 103.03 -160.00
273Y 325 0.25 -3.50 -346 -2.96 13.25 425 13.25 -4.25 10Y 63.59 6.00 57.59 59.49 53.35 98.82 -24.13 98.82 -63.50
2*4Y -5.50 0.25 -5.60 -5.18 -4.00 2175 -6.50 23.50 -6.50
2*5Y -6.25 0.25 -6.50 -6.05 -443 27.25 -7.75 34.00 775 Lv. | T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
3*4Y 225 0.00 -2.10 -1.71 -1.04 8.50 -2.50 11.25 -2.50 IRS 2*10Y | -5.25 0.25 -5.50 575 -6.25 42.50 -6.50 62.75 -6.50
3*5Y -3.00 0.00 -3.00 259 -148 14.00 -3.50 22.00 -3.50 KTB 2*10Y| 11.50 0.70 10.80 9.00 9.50 63.50 430 82.90 430
4*5Y 075 0.00 -0.90 -0.88 -043 6.00 -1.25 10.75 -1.25 UST 2<10Y| 16.22 1.84 14.38 17.00 16.75 79.07 8.46 177.00 8.46
5*7Y -1.00 0.00 -1.00 -0.79 0.29 7.25 125 14.75 125
5+10Y 1.00 0.00 110 193 419 1625 075 3075 075
7*10Y 2.00 0.00 2.10 271 3.90 9.50 2.00 16.75 2.00 IRS
10*12Y 2.25 0.00 2.50 2.69 2.65 450 2.00 7.75 -0.25 06M DD
10*15Y 2.25 -0.25 2.85 3.34 372 6.75 2.00 13.00 -0.75 09M Tenor
10%20Y -0.25 -0.75 0.70 1.95 1.63 10.25 -1.50 28.00 -11.00 01y |81
1.5Y
BOND 02y [70.25 5y*10y 1
Tenor Lv. HUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03y
1Y 1.754 0.30 1.768 1.819 1.819 1.935 1.751 2.130 1.237 04Y
1.5Y 1.750 0.60 1.762 1.826 1.831 2113 1.743 2.145 1232 05y |65
2Y 1.750 2.80 1744 1.821 1.826 2.230 1715 2.230 1.225 07Y SPRD
3y 1727 3.70 1713 1.782 1.797 2315 1.675 2315 1.200 10Y
ay 1777 3.50 1.764 1.841 1.862 2.502 1725 2.502 1.232 12Y
5Y 1.747 410 1.735 1.829 1.860 2.602 1.697 2.602 1217 15Y
7Y 1.834 3.70 1.820 1919 1.959 2728 1779 2728 1.270 20Y
10y 1.865 3.50 1.849 1.946 1976 2.815 1.805 2.815 1.355
20Y 1.897 3.60 1.881 1.985 2.024 2792 1.840 2.925 1430 @
Lv. HYd| Lv. | Al a |
91d CD 1.90 0.00 KTB 109.57 -0.12 109.65 109.66 109.57 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 174 -7.00 | ktB | 12850 -0.37 128.74 128.79 128.50 EEEES 80 A -96 176 166 147 130 120 9%
EEH 21,895 o & | -37,79 59,691 53,315 59,065 42,518 41,176 18,420
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 5.60 1.70 3.53 377 2.54 6.75 -9.65 9.00 -17.75 IO 22|, ES BA. 22| A4S,
1.5Y 0.00 1.65 -133 -0.02 -1.13 2.25 -15.60 240 -19.10
2y -4.00 -0.30 -3.54 258 -3.39 -0.25 -17.00 -0.25 -25.15 RS, 52 22l0| HEE|D M Rzt 22| AL 012
3y 495 -0.95 392 -2.15 -348 255 -13.50 475 -19.50
ay -12.20 -0.75 1112 971 -11.03 -4.50 -25.00 2.00 -30.35
5Y 9,95 135 914 938 .21 320 27.25 455 27.25 CRs, 72 72N F2l 83,
7v -19.65 095 -18.60 19.22 -20.85 7.85 -35.15 470 -37.65 Aset 887 72t 22 st HERls 2E
10y -20.75 -0.75 -19.40 -19.13 -18.68 -7.50 -37.50 -7.50 -38.70
20Y -24.20 -1.60 -21.94 2112 -21.82 1.75 -29.60 1.75 -48.50




