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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 °='HI
6M 1.7250 0.00 1.7330 1.7885 1.8340 1.9125 1.6750 2.0350 1.2875 -83,50 -0.50 1Y oAaooo -0.50 1.4750 0.8000 1+2Y -14Aoo -1.50
oM 1.6750 0.00 1.6840 1.7484 1.8078 19125 1.6750 2.0100 1.2500 -83.50 -1.50 1.5Y 0.7350 -1.50 1.5250 1.1650 2*3Y -2.00 0.00
1Y 1.6350 0.00 1.6440 17126 1.7802 1.9200 1.6350 1.9900 1.2200 -86.75 -2.00 2y 0.6600 -2.00 1.5650 1.2550 2*5Y -1.00 0.00
1.5Y 1.5700 0.00 1.5795 1.6584 1.7353 2.0250 1.5700 2.0250 1.1900 -84.00 -2.00 3y 0.6400 -2.00 1.6550 0.6400 3*4Y 150 0.00
2y 1.5275 0.00 1.5375 1.6156 1.6953 2.1150 1.5275 2.1150 1.1675 -80.25 -2.00 4y 0.6550 -2.00 1.7200 0.6550 3*5Y 1.00 0.00
3y 1.4800 0.00 1.4905 15778 1.6606 2.2225 1.4800 2.2225 1.1550 -79.00 -2.00 5Y 0.6500 -2.00 1.7800 0.6500 4*5Y -0.50 0.00
ay 14575 0.00 1.4685 1.5606 1.6442 2.2950 14575 2.2950 1.1575 -69.50 -2.25 7Y 0.7350 -2.00 1.8950 0.7350 5%7Y 8.50 0.00
5Y 1.4400 0.00 14510 1.5501 1.6355 2.3400 1.4400 2.3400 1.1575 -57.00 -2.50 10Y 0.8850 -2.00 2.0500 0.8850 5%10Y 23.50 0.00
7Y 1.4300 0.25 1.4400 1.5421 1.6303 2.3950 14275 2.3950 1.1675
10Y 1.4550 0.50 1.4640 1.5689 1.6565 2.4850 1.4500 2.4850 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.4825 0.50 1.4905 1.5959 1.6822 2.5225 14775 2.5225 1.2150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.4800 0.50 1.4880 1.5998 1.6870 2.5400 14750 2.5400 1.2150 2y 1.8615 -0.0252 1.8867 1.8549 1.8794 29773 1.8317 29773 0.4800
20Y 1.4500 0.50 1.4590 15736 1.6633 2.5600 1.4450 2.6500 1.2150 10Y 2.0846 -0.0356 2.1202 2.1339 2.1340 3.2382 20719 3.2382 1.3600
6*9M -5.00 0.00 -4.90 -4.01 -2.62 8.50 525 12.50 -6.00 U.S. TREASURY - KTB ¢h= 9AY 7| Mol
9*12M -4.00 0.00 -4.00 -3.58 -2.76 8.25 -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 -10.75 0.00 -10.65 970 -849 23.00 -12.00 23.00 -12.00 2y 30.65 -1.72 3237 29.19 28.24 103.03 -15.48 103.03 -142.70
273Y 475 0.00 -470 379 347 13.25 475 13.25 -475 10Y 42.96 -4.06 47.02 4839 44.90 98.82 -10.51 98.82 -47.20
2*4Y -7.00 0.00 -6.90 -5.50 -5.11 2175 775 23.50 775
2*5Y -8.75 0.00 -8.65 -6.55 -5.98 27.25 -10.00 34,00 -10.00 | SPRD T2 HH| T-1 T-2 T-3 1Y Max | 1Y Min | 3Y Max | 3Y Min
3*4Y 225 0.00 -2.20 171 -1.64 8.50 -3.00 11.25 -3.00 IRS 2*10Y | -7.25 0.50 775 775 -6.75 42.50 -9.50 62.75 -9.50
3*5Y -4.00 0.00 -3.95 276 251 14.00 -5.25 22.00 -5.25 KTB 2*10Y| 10.00 1.30 8.70 8.70 8.80 63.50 430 82.90 430
4*5Y 175 0.00 -1.75 -1.05 -0.87 6.00 225 10.75 -2.25 UST 2+10Y| 2231 -1.04 23.35 27.90 25.46 79.07 -23.40 177.00 -23.40
5*7Y -1.00 0.25 -1.10 -0.80 -0.52 7.25 -1.75 14.75 -1.75
5+10Y 1.50 050 130 188 210 1625 050 3075 050
7*10Y 2.50 0.25 240 2.68 2,62 9.50 175 16.75 175 IRS
10*12Y 275 0.00 2.65 270 2.57 450 2.00 7.75 -0.25 06M oD
10*15Y 2.50 0.00 240 3.09 3.05 6.75 2.00 13.00 -0.75 09M Tenor
10%20Y -0.50 0.00 -0.50 048 0.68 10.25 -1.50 27.50 -11.00 01y
1.5Y
02y 5772y 425
Tenor Lv. Hyd| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 12y*15y -0.25
1Y 1.604 -0.10 1.610 1.661 1732 1.935 1.604 2.005 1.237 04Y
1.5Y 1.581 -0.10 1.592 1.655 1732 2113 1.581 2113 1232 05Y
2y 1.555 -0.80 1575 1.658 1728 2.230 1.555 2.230 1.225 07Y SPRD
3y 1530 -1.00 1.550 1.631 1.703 2315 1530 2315 1.200 10Y
ay 1575 -0.50 1.592 1.682 1.756 2502 1575 2.502 1.232 12
5Y 1.565 0.00 1576 1.665 1739 2.602 1.565 2.602 1217 15Y
7Y 1.629 0.20 1.641 1.741 1.819 2728 1.627 2728 1.270 20Y
10y 1.655 0.50 1.665 1.770 1.852 2.815 1.650 2.815 1355 1.5y 74
20Y 1.695 0.50 1.704 1.807 1.882 2792 1.690 2.817 1430 @
™ el Lv. | A jn |
91d CD 1.82 0.00 KTB 110.13 0.00 110.08 110.16 110.05 TODAY KRX CCP Held| T-1 T-2 T-3 T-4 T-5 T-6
CALL 1.77 4.00 LKTB 130.73 -0.08 130.65 130.83 130.53 HelEg 394 -43 82 82 97 112 118 137
2 9 | 8,170 g | -18995 27,165 27,165 38,705 33,849 38,860 44,981
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 3.10 0.10 3.36 519 484 7.85 -9.65 9.00 -17.75 Zax 22, 2¥e 7o 22l =x 0.
1.5Y -1.10 0.10 -1.21 0.32 0.37 3.70 -12.55 3.70 -19.10
2Y -2.75 0.80 -3.71 -4.19 -3.27 -0.25 -15.70 -0.25 -25.15 IRS, YLE | H|Q3tD BEH Ot 2HHMS0| AE.
3y -5.00 1.00 -5.95 -5.29 423 255 -13.50 475 -19.50 e
ay -11.75 0.50 -12.33 -12.10 -11.20 -4.50 -25.00 2.00 -30.35 HAHOR M7 BRoO, Aa7t €= §lo] Shiket BA.
5Y -12.50 0.00 -12.54 -11.51 -10.33 -3.20 -27.25 455 -27.25
7v -19.90 0.05 -20.06 -19.86 1884 7.85 -35.15 470 -37.65 CRs, @ 712t 22| 32t
10Y -20.00 0.00 -20.10 -20.13 -19.54 -7.50 -37.50 -7.50 -38.70
20Y -24.50 0.00 -24.48 -23.36 -21.87 175 -29.60 175 -48.50




