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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 1.4350 1.50 1.4320 14173 1.4273 1.9125 1.3575 1.9125 1.2875 -64,50 -3.50 1y 07550 -2.00 1.4550 0.3900 1*2Y —5ASO 1.00
IM 1.4200 1.50 1.4230 1.3845 1.3740 1.9125 1.2925 1.9125 1.2500 -64.75 -3.25 1.5Y 0.7300 -2.00 1.3950 1.1250 2*3Y -1.00 0.00
1y 1.4000 1.50 1.4095 1.3563 1.3328 1.9200 1.2225 1.9200 1.2200 -65.00 -2.00 2Y 0.7000 -1.00 1.3750 1.1550 2*5Y -3.50 0.00
1.5Y 1.3775 1.25 1.3875 1.3198 1.2777 1.9775 1.1350 2.0250 1.1350 -65.25 -1.50 3Y 0.6900 -1.00 1.4100 0.0450 3*4Y -1.00 0.00
2Y 1.3500 1.00 1.3620 1.2851 1.2306 2.0450 1.0700 2.1150 1.0700 -66.00 -1.00 4y 0.6800 -1.00 1.4600 0.0350 3*5Y -2.50 0.00
3Y 1.3425 0.50 1.3620 1.2729 1.2009 2.1400 1.0150 22225 1.0150 -67.50 -0.75 5Y 0.6650 -1.00 1.5300 0.0150 4*5Y -1.50 0.00
4Y 1.3400 0.00 1.3640 1.2716 1.1895 2.2050 0.9875 2.2950 0.9875 -62.00 -1.75 7Y 0.7200 -2.00 1.5750 0.0750 5*7Y 5.50 -1.00
5Y 1.3400 -0.25 1.3665 1.2715 1.1813 2.2475 0.9775 2.3400 0.9775 -49.25 -2.25 10Y 0.8750 -3.00 1.7800 0.2550 5*10Y 21.00 -2.00
7Y 1.3400 -0.25 1.3675 1.2708 1.1764 2.2950 0.9725 2.3950 0.9725
10Y 1.3675 -0.75 1.4005 1.3020 1.2030 2.3650 0.9925 2.4850 0.9925 U.S. TREASURY (= FYY 7|1F M eH|)
12y 1.3825 -0.75 1.4145 1.3164 1.2195 2.4050 1.0125 25225 1.0125 Tenor | 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.3800 -0.75 14120 1.3093 1.2076 24325 0.9925 2.5400 0.9925 2Y 1.5600 0.0321 1.5279 1.5996 1.6473 29773 1.3841 29773 0.5500
20Y 1.3100 -0.75 1.3420 1.2349 1.1320 2.4625 0.9125 2.5600 0.9125 10Y 1.7156 0.0262 1.6894 1.7769 1.8386 3.2382 1.4607 3.2382 1.3600
6*9M -1.50 0.00 -0.90 -3.28 -5.33 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (Bh= I 7|& HeH
9*12M -2.00 0.00 -1.35 -2.83 -4.12 5.50 -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 -5.00 -0.50 -4.75 -7.11 -10.22 16.50 -15.50 23.00 -15.50 2Y 156.00 148.21 7.79 14.46 18.23 156.00 7.79 156.00 -108.00
2*3Y -0.75 -0.50 0.00 -1.23 -2.98 10.00 -5.50 13.25 -5.50 10Y 171.56 175.62 -4.06 3.39 7.26 171.56 -4.06 171.56 -26.00
2*4Y -1.00 -1.00 0.20 -1.35 -4.11 17.00 -8.25 21.75 -8.25
2*5Y -1.00 -1.25 0.45 -1.36 -4.93 22.00 -10.00 27.50 -10.00 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y -0.25 -0.50 0.20 -0.13 -1.13 7.00 -3.25 9.50 -3.25 IRS 2*10Y 1.75 -1.75 3.50 5.00 5.00 34.50 -9.50 56.50 -9.50
3*5Y -0.25 -0.75 0.45 -0.14 -1.96 12.00 -5.25 18.75 -5.25 KTB 2*10Y 0.00 -28.00 28.00 28.80 30.10 60.30 0.00 74.30 0.00
4*5Y 0.00 -0.25 0.25 -0.01 -0.83 5.00 -2.25 9.25 -2.25 UST 2*10Y 15.56 -0.59 16.15 17.73 19.13 40.13 -23.40 159.00 -23.40
5*7Y 0.00 0.00 0.10 -0.07 -0.49 5.25 -1.75 14.00 -1.75
50Y | 275 -050 340 3.05 218 1250 050 2950 050
7*10Y 2.75 -0.50 3.30 313 2.66 7.50 175 15.50 1.75 IRS
10*12Y 1.50 0.00 1.40 1.44 1.65 4.00 1.25 6.75 -0.25 06M oDD
10*15Y 1.25 0.00 1.15 0.72 045 6.75 -0.25 11.25 -0.75 09M Tenor
10*20Y -5.75 0.00 -5.85 -6.71 -7.11 10.25 -8.00 16.75 -11.00 01y
1.5Y
BOND 02y 2*4y -0.5
Tenor Lv. M| S5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y
1Y 0.000 -140.50 1413 1.330 1.275 1918 1.136 1.935 1.136 04y 31.25/33
1.5Y 0.000 -144.50 1.457 1.360 1.296 2.049 1122 2113 1.122 05Y 31.5/33/3325/335
2Y 0.000 -145.00 1.469 1.359 1.287 2.137 1.089 2.230 1.089 07Y 325 SPRD
3Y 0.000 -146.20 1.487 1.363 1.256 2.225 0.092 2315 0.092 10Y
4Y 0.000 -157.10 1.593 1.450 1.345 2.392 1.127 2.502 1.127 12y
5Y 0.000 -158.60 1.605 1451 1.339 2.500 1122 2.602 1.122 15Y
7Y 0.000 -169.10 1.713 1.553 1.408 2.630 1.163 2.728 1.163 20Y
10Y 0.000 -173.00 1.754 1.588 1429 2.715 1.170 2.815 1.170
20Y 0.000 -171.00 1.741 1.581 1410 2.704 1.146 2.792 1.146 CRS
Lv. ]| Lv. | Al a |
91d CD 144 0.00 KTB 110.11 -0.02 110.20 110.23 110.10 TODAY KRX CCP HYUH| T-1 T-2 T3 T-4 T-5 T-6
[ calL 1.25 -3.00 | LkTB | 12972 -0.07 130.08 | 13027 | 129.63 Hepdg 124 A 9 133 81 122 142 128 160
= o ‘ 49,280 o ‘ -5431 54,711 23,695 37,865 59,940 36,496 71,225
(1-2Y £¢ 3-10Y 21,25 AI7HE I}
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 140.00 142.00 27.95 9.30 7.94 140.00 -9.65 140.00 -17.75 20X 22|, 71 2ME 0= S £ 20 A2|7t X5t 22| A% Ozt
1.5Y 137.75 145.75 2217 2.74 031 137.75 -10.60 137.75 -19.10
2Y 135.00 146.00 18.70 -0.62 -3.46 135.00 -12.75 135.00 -25.15 IRS, CH7| 77t 22| AL, £CH| 77 22| of2t & 0p2.
3Y 134.25 146.70 17.28 -2.20 -3.46 134.25 -12.45 134.25 -19.50
4Y 134.00 157.10 8.98 -10.62 -13.34 134.00 -23.10 134.00 -30.35
CRS, ©™ 12t 32| 82t
5Y 134.00 158.35 8.29 -10.70 -13.57 134.00 -26.50 134.00 -27.25
7Y 134.00 168.85 -0.25 -2043 -20.82 134.00 -34.85 134.00 -37.65
10Y 136.75 172.25 -0.27 -20.67 -20.21 136.75 -36.55 136.75 -38.70
20Y 131.00 170.25 -5.10 -26.74 -2545 131.00 -39.55 131.00 -48.50




