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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 1.7300 0.50 1.7285 1.7838 1.8312 1.9125 1.6750 2.0350 1.2875 -78,00 5.50 1Y 0A8600 6.00 1.4750 0.8000 1+2Y -15Aoo -1.00
9M 1.6800 0.50 1.6790 1.7420 1.8043 1.9125 1.6750 2.0100 1.2500 -78.25 5.25 1.5Y 0.7950 6.00 1.5250 1.1650 2*3Y -3.00 -1.00
1Y 1.6400 0.50 1.6390 1.7053 1.7762 1.9200 1.6350 1.9875 1.2200 -82.75 4.00 2Y 0.7100 5.00 1.5650 1.2550 2*5Y -1.50 -0.50
1.5Y 1.5775 0.75 1.5755 1.6496 1.7306 2.0250 1.5700 2.0250 1.1900 -81.25 2.75 3Y 0.6800 4.00 1.6550 0.6400 3*4Y 2.00 0.50
2Y 1.5375 1.00 1.5340 1.6069 1.6902 2.1150 1.5275 2.1150 1.1675 -77.25 3.00 4y 0.7000 450 1.7200 0.6550 3*5Y 1.50 0.50
3Y 1.4925 1.25 1.4875 1.5681 1.6553 22225 1.4800 22225 1.1550 -76.25 2.75 5Y 0.6950 450 1.7800 0.6500 4*5Y -0.50 0.00
4y 1.4725 1.50 1.4660 1.5504 1.6387 2.2950 14575 2.2950 1.1575 -67.00 2.50 7Y 0.7800 450 1.8950 0.7350 5*7Y 8.50 0.00
5Y 14575 1.75 1.4490 1.5395 1.6299 2.3400 1.4400 2.3400 1.1575 -54.75 2.25 10Y 0.9300 450 2.0500 0.8850 5*10Y 23.50 0.00
7Y 1.4500 2.00 1.4385 1.5311 1.6247 2.3950 14275 2.3950 1.1675
10Y 1.4775 225 1.4630 1.5579 1.6508 2.4850 1.4500 2.4850 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.5050 225 1.4900 1.5849 1.6765 2.5225 14775 2.5225 1.2150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.5025 225 1.4875 1.5881 1.6812 2.5400 1.4750 2.5400 1.2150 2Y 1.9259 0.0644 1.8615 1.8867 1.8549 29773 1.8317 29773 0.4800
20Y 1.4700 2.00 14575 1.5613 1.6571 2.5600 1.4450 2.6500 1.2150 10Y 2.1460 0.0614 2.0846 2.1202 2.1339 3.2382 2.0719 3.2382 1.3600
6*9M -5.00 0.00 -4.95 -4.18 -2.70 8.50 -5.25 12.50 -6.00 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -4.00 0.00 -4.00 -3.68 -2.80 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*2yY -10.25 0.50 -10.50 -9.84 -8.60 23.00 -12.00 23.00 -12.00 2y 36.59 5.94 30.65 3237 29.19 103.03 -15.48 103.03 -138.70
2*3Y -4.50 0.25 -4.65 -3.88 -3.50 13.25 -4.75 13.25 -4.75 10Y 48.40 5.44 42.96 47.02 48.39 98.82 -10.51 98.82 -47.20
2*4Y -6.50 0.50 -6.80 -5.65 -5.15 21.75 =175 23.50 =775
2*5Y -8.00 0.75 -8.50 -6.74 -6.03 27.25 -10.00 34.00 -10.00 Lv. My T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y -2.00 0.25 -2.15 -1.78 -1.65 8.50 -3.00 11.25 -3.00 IRS 2*10Y | -6.00 1.25 -7.25 -7.75 -7.75 42.50 -9.50 62.75 -9.50
3*5Y -3.50 0.50 -3.85 -2.86 -2.53 14.00 -5.25 22.00 -5.25 KTB 2*10Y| 10.20 0.20 10.00 8.70 8.70 63.50 430 82.90 430
4*5Y -1.50 0.25 -1.70 -1.09 -0.88 6.00 -2.25 10.75 -2.25 UST 2*10Y| 2201 -0.30 2231 23.35 27.90 79.07 -23.40 177.00 -23.40
5*7Y -0.75 0.25 -1.05 -0.84 -0.53 7.25 -1.75 14.75 -1.75
5410V | 200 050 140 1.84 209 1625 050 3075 050
7*10Y 2.75 0.25 245 2.68 261 9.50 1.75 16.75 1.75 IRS
10*12Y 2.75 0.00 2.70 2.70 257 4.50 2.00 7.75 -0.25 06M oDD
10*15Y 2.50 0.00 2.45 3.03 3.04 6.75 2.00 13.00 -0.75 09M i
10*20Y -0.75 -0.25 -0.55 0.34 0.63 10.25 -1.50 27.50 -11.00 01y
1.5Y
BOND 02y  [53.5/53.75
Tenor Lv. HH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y  [49.25
1Y 1.588 -1.60 1.604 1.654 1.728 1.935 1.588 2.003 1.237 04Y
1.5Y 1.580 -0.10 1.586 1.648 1.727 2.113 1.580 2113 1232 05Y
2Y 1.560 0.50 1.568 1.649 1.723 2.230 1.555 2.230 1.225 07Y SPRD
3Y 1.530 0.00 1.542 1.621 1.698 2.315 1.530 2.315 1.200 10Y
4y 1.582 0.70 1.586 1.672 1.751 2.502 1.575 2.502 1.232 12Y
5Y 1.577 1.20 1.573 1.656 1.734 2.602 1.565 2.602 1217 15Y
7Y 1.653 240 1.639 1.731 1.813 2.728 1.627 2.728 1.270 20Y
10Y 1.662 0.70 1.660 1.759 1.846 2.815 1.650 2.815 1.355
20Y 1.715 2.00 1.702 1.797 1.877 2.792 1.690 2.817 1.430 CRS
PEEE‘ Lv. HUH| Lv. HdH| Al prul |
91d CD 1.82 0.00 KTB 110.09 -0.04 110.10 110.14 110.09 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 174 -3.00 | kB | 13047 -0.26 130.60 130.74 13047 EEEES 59 A 20 39 82 82 97 112 118
2 9 | 18,593 ¢ | 10423 8,170 27,165 27,165 38,705 33,849 38,860
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 5.20 2.10 3.50 5.08 484 7.85 -9.65 9.00 -17.75 SR 2|, MEE Abs
1.5Y -0.25 0.85 -1.05 0.15 0.33 3.70 -12.55 3.70 -19.10 D20 WA|R SAF EFE AA0| ZHS 2 D2
2Y -2.25 0.50 -3.36 -4.18 -3.29 -0.25 -15.70 -0.25 -25.15
. e
5Y -11.95 0.55 -12.44 -11.63 -10.39 -3.20 -27.25 455 -27.25
7Y -20.30 -0.40 -20.07 -19.99 -18.88 -7.85 -35.15 -4.70 -37.65 RS, @ 72 &%
10Y -18.45 1.55 -19.74 -20.16 -19.55 -7.50 -37.50 -7.50 -38.70
20Y -24.50 0.00 -24.49 -2361 -21.94 1.75 -29.60 1.75 -48.50




