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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 1.4700 0.75 1.4660 1.4681 1.4549 1.9125 1.3575 1.9125 1.2875 -59,25 -3.25 1Y 0A8200 -2.50 1.4550 0.3900 1+2Y -1&00 2.50
9M 1.4350 0.75 14315 1.4380 14198 1.9125 1.2925 1.9125 1.2500 -66.25 -2.00 1.5Y 0.7250 -1.00 1.3950 1.1850 2*3Y -1.50 0.00
1Y 14125 0.75 1.4070 14129 1.3919 1.9200 1.2225 1.9200 1.2200 -72.00 -1.00 2Y 0.6400 0.00 1.3750 1.1900 2*5Y -6.00 0.00
1.5Y 1.3875 1.00 1.3840 1.3863 1.3582 1.9675 1.1350 2.0250 1.1350 -73.50 -1.25 3Y 0.6250 0.00 1.4100 0.0450 3*4Y -2.50 0.00
2Y 1.3600 1.00 1.3580 1.3586 1.3277 2.0175 1.0700 2.1150 1.0700 -76.75 -1.25 4y 0.6000 0.00 1.4600 0.0350 3*5Y -4.50 0.00
3Y 1.3600 1.25 1.3565 1.3533 1.3183 2.0775 1.0150 22225 1.0150 -79.00 -1.25 5Y 0.5800 0.00 1.5300 0.0150 4*5Y -2.00 0.00
4y 1.3675 1.25 1.3615 1.3520 1.3168 2.1250 0.9875 2.2950 0.9875 -69.25 -1.00 7Y 0.6750 0.00 1.5750 0.0750 5*7Y 9.50 0.00
5Y 1.3700 1.25 1.3645 1.3496 1.3156 2.1625 0.9775 2.3400 0.9775 -63.00 -1.00 10Y 0.7700 0.00 1.7800 0.2550 5*10Y 19.00 0.00
7Y 1.3675 1.00 1.3620 1.3459 13132 2.2050 0.9725 2.3950 0.9725
10Y 1.4000 1.00 1.3940 13719 1.3412 2.2675 0.9925 2.4850 0.9925 U.S. TREASURY (3t2 Y 7|= MYH|)
12Y 1.4175 1.00 1.4085 1.3741 1.3514 2.3050 1.0125 2.5225 1.0125 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.4025 1.00 1.3905 1.3544 1.3398 2.3250 0.9925 2.5400 0.9925 2Y 1.6306 0.0002 1.6304 1.6099 1.6623 29773 1.3841 29773 0.5500
20Y 1.3100 1.00 1.2980 1.2413 1.2470 2.3400 0.9125 2.5600 0.9125 10Y 1.8837 0.0061 1.8776 1.8271 1.8940 3.2382 1.4607 3.2382 1.3600
6*9M -3.50 0.00 -3.45 -3.01 -3.51 6.75 -9.00 12.50 -9.00 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -2.25 0.00 -2.45 -2.51 -2.78 5.00 -7.00 10.50 -7.00 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -5.25 0.25 -4.90 -5.43 -6.43 14.00 -15.50 23.00 -15.50 2y 23.56 0.52 23.04 18.99 2623 103.03 7.02 103.03 -104.00
2*3Y 0.00 0.25 -0.15 -0.54 -0.94 7.00 -5.50 13.25 -5.50 10Y 28.37 0.81 27.56 17.51 27.90 98.82 -5.81 98.82 -24.46
2*4Y 0.75 0.25 0.35 -0.66 -1.09 13.00 -8.25 21.75 -8.25
2*5Y 1.00 0.25 0.65 -0.90 -1.21 18.00 -10.00 27.25 -10.00 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 0.75 0.00 0.50 -0.12 -0.15 6.00 -3.25 9.00 -3.25 IRS 2*10Y 4.00 0.00 4.00 475 2.75 29.00 -9.50 52.75 -9.50
3*5Y 1.00 0.00 0.80 -0.36 -0.27 11.00 -5.25 18.00 -5.25 KTB 2*10Y|  20.50 0.30 20.20 23.20 21.50 55.50 410 68.70 410
4*5Y 0.25 0.00 0.30 -0.24 -0.12 5.00 -2.25 9.00 -2.25 UST 2*10Y| 2531 0.59 24.72 21.72 23.17 34.56 -23.40 151.00 -23.40
5*7Y -0.25 -0.25 -0.25 -0.38 -0.24 5.25 -1.75 12.50 -1.75
5410Y | 300 -0.25 295 223 256 1225 050 2675 050
7*10Y 3.25 0.00 3.20 2.60 2.80 7.50 1.75 14.25 175 IRS
10*12Y 1.75 0.00 145 0.23 1.02 4.00 -1.00 6.75 -1.00 06M oDD
10*15Y 0.25 0.00 -0.35 -1.75 -0.14 6.50 -3.25 10.00 -3.25 09M i
10*20Y -9.00 0.00 -9.60 -13.06 -9.43 8.00 -16.00 13.00 -16.00 01Y  [405
1.5Y
BOND 02y
Tenor Lv. HH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y  |345/3525
1Y 1377 0.60 1.375 1.393 1.370 1918 1.136 1.935 1.136 04Y
1.5Y 1.402 0.00 1.408 1423 1.404 2.012 1.122 2.113 1.122 05Y
2y 1.395 -0.50 1.402 1424 1.405 2.062 1.089 2.230 1.089 07Y [36.25 SPRD
3y 0.357 -1.00 0.977 1319 1372 2,127 0.092 2315 0.092 10Y
4y 1461 -0.40 1473 1.502 1493 2.244 1.127 2.502 1.127 12Y
5Y 1.450 -0.60 1470 1.507 1.495 2.370 1.122 2.602 1.122 15Y
7v 1.565 0.70 1.574 1.598 1.591 2492 1.163 2.728 1.163 20Y
10Y 1.600 -0.20 1618 1.661 1.640 2.585 1.170 2.815 1.170 1*2y CCS -15.5
20Y 1.575 0.80 1.586 1.620 1.597 2.565 0.705 2792 0.705 CRS
PEEE‘ Lv. Y| Lv. Y| Al prul |
91d CD 1.53 0.00 KTB 110.47 0.00 110.46 110.52 110.46 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 126 -3.00 | LkTB | 13096 0.00 130.91 131.21 130.84 Hepsg 69 U -3 72 85 65 93 59 35
2 9 | 16,800 A Y | -345 17,145 27,008 14,605 55,568 11,455 6,810
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 3.55 0.15 3.18 1.96 2.22 12.25 -9.65 12.25 -17.75 IR 22|, iR 77H 22| SFAX|TE 20y O|AF XX7| 22| AL,
1.5Y -1.45 1.00 -2.40 -3.66 -4.56 4.05 -10.60 4.05 -19.10
2y -3.50 1.50 -4.44 -6.49 -7.78 -0.25 -12.95 -0.25 -25.15 IRS, BE H|CIAISH 222 Ho|0j 22| Al 012t
3Y 100.30 2.25 37.95 3.42 -5.42 100.30 -16.45 100.30 -19.50
4y -9.35 1.65 -11.19 -15.04 -17.64 -4.50 -27.00 -1.45 -30.35 CRs, 2| B2t
5Y -8.00 1.85 -10.55 -15.71 -17.98 -3.20 -28.50 -2.25 -28.50 e -
7Y -19.75 0.30 -21.20 -25.21 -27.83 -7.85 -38.35 -7.50 -38.35
10Y -20.00 1.20 -22.38 -28.95 -29.86 -7.50 -40.70 -7.50 -40.70
20Y -26.50 0.20 -28.76 -37.92 -35.05 52.25 -48.45 52.25 -48.50




