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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 1.4650 0.00 1.4645 14708 14551 19125 13575 19125 1.2875 -61,75 -1.00 1Y oA7850 -1.00 1.4550 0.3900 12y -17Aoo 0.00
oM 1.4300 0.00 14295 14411 14182 19125 1.2925 19125 1.2500 -69.00 -1.25 1.5Y 0.6900 -1.00 1.3950 1.1850 2*3Y -1.50 0.00
1Y 1.4025 0.00 1.4020 14165 1.3888 1.9200 1.2225 1.9200 1.2200 -73.75 -1.25 2y 0.6150 -1.00 1.3750 1.1850 2*5Y -6.00 0.00
1.5Y 13800 0.25 13775 13894 13527 1.9675 1.1350 2.0250 1.1350 ~75.00 -1.25 3y 0.6000 -1.00 1.4100 0.0450 3*4Y -2.50 0.00
2y 13525 0.25 13515 13628 13203 2.0175 1.0700 2.1150 1.0700 ~-77.50 -1.25 4y 0.5750 -1.00 1.4600 0.0350 3*5Y -4.50 0.00
3y 1.3500 0.25 13475 1.3579 13087 2.0775 1.0150 2.2225 1.0150 -79.25 -1.25 5Y 0.5550 -1.00 1.5300 0.0150 4*5Y -2.00 0.00
ay 1.3500 0.25 13465 1.3564 13056 2.1250 0.9875 2.2950 0.9875 -69.25 -1.00 7Y 0.6500 -1.00 1.5750 0.0750 5%7Y 9.50 0.00
5Y 13475 0.25 13440 1.3543 13032 2.1625 0.9775 2.3400 0.9775 -61.75 -1.00 10Y 0.7500 -1.00 1.7800 0.2550 5%10Y 19.50 0.00
7Y 13425 0.00 1.3405 13515 13005 2.2050 0.9725 2.3950 0.9725
10Y 1.3675 0.00 1.3655 1.3758 1.3280 2.2675 0.9925 2.4850 0.9925 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.3750 0.00 1.3715 1.3764 1.3382 2.3050 1.0125 2.5225 1.0125 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.3550 0.00 13515 1.3591 13275 2.3250 0.9925 2.5400 0.9925 2y 1.6537 0.0325 1.6212 1.6331 1.5883 2.9773 13841 2.9773 0.5500
20Y 1.2450 0.25 1.2345 1.2416 1.2359 2.3400 0.9125 2.5600 0.9125 10Y 1.8416 0.0208 1.8208 1.8407 1.8120 3.2382 1.4607 3.2382 1.3600
6*9M 350 0.00 -3.50 -2.96 -3.69 6.75 -9.00 12.50 -9.00 U.S. TREASURY - KTB CEEEEEEEEE
9*12M 275 0.00 275 246 -2.94 5.00 -7.00 10.50 -7.00 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max | 1YMin | 3Y Max | 3Y Min
1+2Y -5.00 0.25 -5.05 -5.38 -6.85 14.00 -15.50 23.00 -15.50 2y 2537 275 22.62 2211 18.13 103.03 7.02 103.03 -104.00
273Y -0.25 0.00 -0.40 -049 -1.15 7.00 -5.50 13.25 -5.50 10Y 22.26 5.88 16.38 1557 15.70 98.82 -5.81 98.82 -24.46
2*4Y -0.25 0.00 -0.50 -0.64 -147 13.00 -8.25 2175 -8.25
2*5Y -0.50 0.00 -0.75 -0.85 -1.71 18.00 -10.00 27.25 -10.00 | SPRD T2 HH| T-1 T-2 T-3 1Y Max | 1Y Min | 3Y Max | 3Y Min
3*4Y 0.00 0.00 -0.10 -0.15 -0.31 6.00 -3.25 9.00 -3.25 IRS 2*10Y | 150 -0.25 1.75 1.75 1.00 29.00 -9.50 5275 -9.50
3*5Y -0.25 0.00 035 036 -0.55 11.00 -5.25 18.00 -5.25 KTB 2*10Y| 21.90 -4.30 26.20 27.30 24.80 55.50 4.10 68.70 4.10
4*5Y -0.25 0.00 -0.25 021 -0.24 5.00 225 9.00 -2.25 UST 210Y| 1879 -1.17 19.96 20.76 2237 3456 -23.40 151.00 -23.40
5*7Y -0.50 -0.25 035 027 -0.27 525 175 12.50 -1.75
5+10Y 2.00 -0.25 2.5 215 248 1225 050 2675 050
7*10Y 2.50 0.00 2.50 243 275 7.50 175 14.25 175 IRS
10*12Y 0.75 0.00 0.60 0.06 1.02 4.00 -1.00 6.75 -1.00 06M DD
10*15Y -1.25 0.00 -140 -1.66 -0.05 6.50 -3.25 10.25 -3.25 09M Tenor
10%20Y -12.25 0.25 -13.10 -1341 -9.21 8.00 -16.00 13.25 -16.00 01y
15Y |38/3825
02y [35/3525 3%y 00
Tenor Lv. HUH| 5MA 20MA 60MA 1YMax | 1YMin | 3YMax | 3Y Min 03y |35/35.75 15%2y -2.75
1Y 1373 -0.10 1374 1.406 1.366 1918 1.136 1.935 1136 04Y  |3475
1.5Y 1.409 0.20 1.404 1.441 1.401 2012 1.122 2113 1.122 05Y
2y 1.400 0.50 1.402 1.447 1.402 2.062 1.089 2.230 1.089 07Y SPRD
3y 1390 -1.50 1.409 1451 1.402 2127 0.092 2315 0.092 10y |375
ay 1479 0.30 1.485 1532 1.488 2.244 1.127 2.502 1.127 12Y
5Y 1.482 0.20 1.488 1.538 1.489 2370 1.122 2.602 1.122 15Y
7Y 1576 040 1579 1.630 1.582 2492 1.163 2728 1.163 20Y
10y 1619 -3.80 1.654 1.700 1.627 2.585 1.170 2.815 1.170
20Y 1572 -340 1612 1.609 1.584 2.565 0.705 2792 0.705 @
™ el Lv. | A jn |
91d CD 1.53 0.00 KTB 110.41 -0.01 110.41 110.45 110.36 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 129 4.00 | kB | 130.88 0.23 130.64 130.92 130.50 EEEES 59 A 24 35 79 54 134 127 93
EEH 11,455 o2 | 4645 6,810 33,050 20,883 33,318 39,109 22,788
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 2.95 0.10 276 1.04 233 12.25 -9.65 12.25 -17.75 IO 22|, 20 0HES SAOE Oj4 20 LA LIQEAM 22| 3t
1.5Y -2.90 0.05 261 -5.19 -4.83 4.05 -10.60 4.05 -19.10
2y 475 -0.25 -5.03 -8.45 -8.15 -0.25 -12.95 -0.25 -25.15 RS, A& 77k 22| A AL
3y -4.00 1.75 -6.19 927 -9.28 92.30 -1645 92.30 -19.50 o o ezl o
ay -12.90 -0.05 -13.81 -17.54 -18.27 -4.50 -27.00 -1.45 -30.35 B2 IMUS SBUE TR HIST $4 20
5Y -1345 0.05 -14.44 -18.39 -18.61 -3.20 -28.50 -2.25 -28.50
7v 2335 -0.40 2385 -27.88 2811 7.85 -38.35 750 -3835 CRs, THH 2 S 2| ot=t.
10y -25.15 3.80 -28.81 -3246 -29.90 -7.50 -40.70 -7.50 -40.70
20Y -32.70 3.65 -37.71 -36.72 -34.86 52.25 -4845 52.25 -48.50




