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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 1.3925 0.25 1.4005 1.5040 1.6551 1.9125 1.3900 1.9125 1.2875 -78,25 -0.25 1y 0A4750 0.00 1.4550 0.4700 1%2Y -1&00 1.50
oM 1.3200 0.25 1.3350 14433 1.5953 1.9125 1.3175 1.9125 1.2500 -77.50 0.75 1.5Y 0.4000 1.00 1.4250 1.0400 2*3Y -3.50 0.00
1y 1.2575 0.25 1.2785 1.3958 1.5468 1.9200 1.2550 1.9200 1.2200 -81.75 1.25 2y 0.2950 1.50 1.4850 1.0900 2*5Y -5.50 1.00
1.5V 1.1750 0.25 1.2030 1.3354 14841 2.0250 1.1725 2.0250 1.1725 -80.25 1.25 3y 0.2600 1.50 1.5700 0.2450 3*4Y 0.00 0.50
2Y 1.1125 0.25 1.1445 1.2836 14349 21150 1.1100 2.1150 1.1100 -78.00 1.50 4y 0.2600 2.00 1.6250 0.2400 3*5Y -2.00 1.00
3y 1.0625 0.25 1.0970 1.2479 1.3945 22225 1.0600 22225 1.0600 -78.75 2.00 5Y 0.2400 2.50 1.6800 0.2150 4*5Y -2.00 0.50
4y 1.0400 0.50 1.0700 1.2314 1.3769 2.2900 1.0350 2.2950 1.0350 -74.75 2.25 7Y 0.2750 2.50 1.8000 0.2500 5*7Y 3.50 0.00
5Y 1.0275 0.50 1.0585 1.2233 1.3660 23350 1.0225 2.3400 1.0225 -61.25 2.00 10Y 0.4300 2.50 1.9600 0.4050 5*10Y 19.00 0.00
7Y 1.0225 0.25 1.0555 1.2234 1.3620 23825 1.0200 2.3950 1.0200
10Y 1.0425 0.50 1.0775 1.2584 1.3934 24475 1.0375 24850 1.0375 U.S. TREASURY (o= HYY 7|&E HUH))
12Y 1.0575 0.25 1.0955 1.2779 14153 24875 1.0550 25225 1.0550 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 1.0400 0.50 1.0840 1.2709 14118 25075 1.0350 2.5400 1.0350 2y 1.6168 0.0038 1.6130 1.5971 1.5773 29773 1.5773 29773 0.5400
20Y 0.9750 -0.75 1.0360 1.2349 1.3808 2.5300 0.9750 2.6500 0.9750 10Y 1.7196 -0.0140 1.7336 1.7075 17128 3.2382 1.7075 3.2382 1.3600
6*9M -7.25 0.00 -6.55 -6.08 -5.98 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M -6.25 0.00 -5.65 -4.75 -4.85 8.00 -7.00 10.50 -7.00 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -14.50 0.00 -13.40 -11.21 -11.19 20.50 -14.50 23.00 -14.50 2y 44,68 -0.12 44.80 4021 37.53 103.03 10.79 103.03 -130.00
2*3Y -5.00 0.00 -4.75 -3.58 -4.04 11.50 -5.00 13.25 -5.00 10Y 4476 -3.90 48.66 45.25 46.58 98.82 8.95 98.82 -43.50
2*4Y -7.25 0.25 -7.45 -5.23 -5.80 18.50 -8.25 23.50 -8.25
2*5Y -8.50 025 -8.60 -6.04 -6.89 2325 -10.00 34,00 -10.00 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y -2.25 0.25 -2.70 -1.65 -1.76 7.50 -3.25 11.25 -3.25 IRS 2*10Y | -7.00 0.25 -7.25 -7.25 -7.75 35.75 -9.50 62.75 -9.50
3*5Y -3.50 0.25 -3.85 -246 -2.85 12.50 -5.25 22.00 -5.25 KTB 2*10Y| 10.20 2.00 8.20 6.00 450 63.50 430 82.90 430
4*5Y -1.25 0.00 -1.15 -0.81 -1.09 5.25 -2.25 10.75 -2.25 UST 2*10Y| 1028 -1.78 12.06 11.04 13.55 58.40 -23.40 177.00 -23.40
5*7Y -0.50 -0.25 -0.30 0.01 -0.40 6.25 -1.75 14.75 -1.75
5410V | 150 0.0 190 351 274 14.00 050 3075 050
7*10Y 2.00 0.25 2.20 3.50 3.14 7.75 175 16.75 175 IRS
10*12Y 1.50 -0.25 1.80 1.95 2.19 450 1.50 7.00 -0.25 06M oDD
10*15Y -0.25 0.00 0.65 1.25 1.84 6.75 -0.25 12.50 -0.75 09M Tenor
10%20Y -6.75 -1.25 -4.15 -2.35 -1.26 10.25 -6.75 24.25 -11.00 o1y
157 |17
02y
Tenor Lv. | 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03y [55/06/6.25 2*5Y -875
1y 1222 -0.20 1.243 1334 1.494 1.928 1222 1.935 1222 04y 15*20Y -5.75
1.5Y 1.186 0.10 1.222 1332 1491 2113 1.185 2113 1.185 05Y [225/25/03
2y 1170 0.50 1.201 1323 1.480 2212 1.165 2.230 1.165 07Y SPRD
3y 1.167 2.00 1179 1.301 1.449 2.308 1.147 2315 1.147 10Y
4y 1.202 2.70 1.205 1343 1.495 2486 1175 2.502 1.175 12Y
5Y 1.207 3.00 1.206 1.340 1.484 2592 1177 2.602 1177 15Y
7Y 1.262 2.70 1.262 1.404 1.556 2711 1.235 2.728 1.235 20Y
10Y 1272 2.50 1.272 1.420 1.574 2.815 1.247 2.815 1.247
20Y 1.257 1.20 1.268 1421 1.599 2.790 1.245 2817 1.245 @
Lv. HUH| F}E% Lv. HUH| Al jnl x
91d CD 149 0.00 KTB 111.26 -0.07 111.28 11134 111.26 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 149 1.00 | ktB | 134.80 -0.25 13476 | 13501 | 13473 Hepsg 137 A 24 161 148 113 100 118 87
2 o | 42,820 22l | -2915 45,735 44,130 37,125 31,742 39,528 38,972
(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 3.55 0.45 3.57 6.15 5.30 10.45 -9.65 1045 -17.75 2K} 22|, SA| 2 MO| 22| A2 OfZt
1.5Y -1.10 0.15 -1.86 0.34 -0.69 3.70 -11.15 3.70 -19.10
2y -5.75 -0.25 -5.63 -3.96 -4.48 -0.25 -14.70 -0.25 -25.15 IRS, &5 oW 200 22| 512H0] HBHED 22| AZ A4S 042
3y -10.45 -1.75 -8.18 -5.33 -5.42 2.55 -12.75 475 -19.50 Co| 7te EAOE omIt LB BA.
4y -16.20 -2.20 -13.54 -11.14 -11.85 -4.50 -24.45 -0.45 -30.35 =
5Y -17.95 -2.50 -14.79 -11.72 -11.83 -3.20 -27.25 0.05 -27.25
7Y -23.95 -245 -20.65 -18.11 -19.38 -7.85 -34.75 -7.50 -37.65 CRS, L8 AZto|M 22| A5
10Y -2295 -2.00 -19.47 -16.19 -18.04 -7.50 -37.50 -7.50 -38.70
20Y -28.20 -1.95 -23.16 -18.59 -21.78 1.75 -29.60 1.75 -48.50




