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RS |
Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 1.3600 -0.50 1.3865 14235 1.4563 1.9125 1.3575 1.9125 1.2875 -133,00 0.00 1Y 07200 -5.50 1.4550 0.3900 1+2Y voo 0.00
9M 1.3350 -0.75 1.3645 1.3954 1.4255 1.9125 1.2925 1.9125 1.2500 -132.00 0.00 1.5Y 0.6600 -7.00 1.3950 1.1750 2*3Y 0.00 0.00
1Y 13175 -1.00 1.3500 1.3826 1.4057 1.9200 1.2225 1.9200 1.2200 -130.25 0.00 2Y 0.5950 -8.50 1.3750 1.1600 2*5Y 0.00 0.00
1.5Y 1.2975 -1.75 1.3375 1.3663 13817 1.9675 1.1350 2.0250 1.1350 -128.75 0.00 3Y 0.5800 -9.50 1.3800 0.0450 3*4Y 0.00 0.00
2Y 1.2750 -2.25 1.3195 1.3485 13577 2.0175 1.0700 2.1150 1.0700 -128.75 0.00 4y 0.5800 -9.50 1.4000 0.0350 3*5Y 0.00 0.00
3Y 1.2600 -2.50 1.3090 1.3460 1.3548 2.0775 1.0150 22225 1.0150 -128.50 0.00 5Y 0.5800 -9.50 1.4550 0.0150 4*5Y 0.00 0.00
4y 1.2625 225 1.3130 1.3535 1.3595 2.1250 0.9875 2.2950 0.9875 -128.00 0.00 7Y 0.6200 -9.50 1.5350 0.0750 5*7Y 0.00 0.00
5Y 1.2600 -225 1.3120 1.3545 1.3606 2.1625 0.9775 2.3400 0.9775 -130.00 0.00 10Y 0.6700 -9.50 1.7800 0.2550 5*10Y 0.00 0.00
7Y 1.2575 -225 13115 1.3573 1.3620 2.1975 0.9725 2.3950 0.9725
10Y 1.2850 -1.75 1.3365 1.3865 1.3913 2.2675 0.9925 2.4850 0.9925 U.S. TREASURY (H=2 A 7|FE MH))
12Y 1.2975 -1.75 1.3465 1.3999 1.4015 2.3050 1.0125 2.5225 1.0125 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.2800 -1.75 1.3295 1.3811 1.3849 2.3150 0.9925 2.5400 0.9925 2Y 1.3510 0.0279 1.3231 1.4227 1.4227 29773 1.3231 29773 0.5600
20Y 1.2000 -1.50 1.2490 1.2924 1.2843 2.3150 0.9125 2.5600 0.9125 10Y 1.5316 0.0230 1.5086 1.5883 1.5841 3.2382 1.4607 3.2382 1.3600
6*9M -2.50 0.00 -2.25 -2.83 -3.08 6.75 -12.50 12.50 -12.50 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -1.75 0.00 -1.50 -1.29 -1.99 6.25 -7.00 10.50 -7.00 Tenor Lv. Y| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2yY -2.75 0.00 -2.70 -3.33 -4.77 13.50 -15.50 23.00 -15.50 2y 135.10 130.79 431 12.27 11.77 135.10 2.88 135.10 -99.00
2*3Y -1.50 0.00 -1.10 -0.26 -0.29 6.50 -5.50 13.25 -5.50 10Y 153.16 157.80 -4.64 2.63 2.71 153.16 -9.01 153.16 -24.46
2*4Y -1.50 0.00 -0.75 0.48 0.17 11.25 -8.25 21.75 -8.25
2*5Y -1.75 0.00 -0.85 0.58 0.28 14.50 -10.00 27.25 -10.00 Lv. Y| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 0.00 0.00 0.35 0.74 0.46 475 -3.25 9.00 -3.25 IRS 2*10Y 1.00 0.50 0.50 -0.25 1.25 26.25 -9.50 46.00 -9.50
3*5Y -0.25 0.00 0.25 0.84 0.58 8.50 -5.25 16.00 -5.25 KTB 2*10Y|  0.00 -27.50 27.50 26.20 25.20 42.80 0.00 68.70 0.00
4*5Y -0.25 0.00 -0.10 0.10 0.11 3.75 -2.25 7.25 -2.25 UST 2*10Y| 18.06 -0.49 18.55 16.56 16.14 34.56 -23.40 147.00 -23.40
5*7Y -0.50 0.00 -0.15 0.25 0.13 475 -1.75 10.50 -1.75
5410y | 150 0.0 215 313 3.04 1225 050 2225 050
7*10Y 2.00 0.00 2.30 2.88 2.91 7.50 1.75 12.75 1.75 IRS 6Y 24.75
10*12Y 1.25 0.00 1.00 134 1.02 4.00 -1.00 6.00 -1.00 06M oDD
10*15Y -0.75 0.00 -0.80 -0.56 -0.65 5.25 -3.25 9.25 -3.25 09M  [335 Tenor
10*20Y -9.00 0.00 -8.90 -9.45 -10.71 6.25 -16.00 13.00 -16.00 01y  [315
15Y [29.5/29.25
BOND 02y |27 2*5Y  -02
Tenor Lv. Hyd| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 25.5
1Y 1.253 -1.10 1.286 1322 1.371 1.918 1.136 1.935 1.136 04Y
1.5Y 1.281 -1.70 1.324 1.355 1.404 2.012 1.122 2113 1.122 05Y |25
2Y 1.280 -2.00 1.325 1371 1412 2.055 1.089 2.230 1.089 07Y SPRD
3Y 1.290 -2.20 1.330 1374 1.361 2.085 0.092 2.315 0.092 10Y [285
4y 1.360 -2.00 1.403 1.460 1.501 2227 1.127 2.502 1.127 12Y
5Y 1.376 -1.90 1.425 1.483 1.511 2.282 1.122 2.602 1.122 15Y
7Y 1.487 -1.30 1.528 1.600 1.620 2377 1.163 2.728 1.163 20Y
10Y 1.555 -0.70 1.590 1.660 1.681 2.445 1.170 2.815 1.170
20Y 1.590 -1.00 1.623 1.674 1.651 2.430 0.705 2.792 0.705 CRS
PEEE‘ Lv. HUH| Lv. HdH| Al prul |
91d CD 1.42 0.00 KTB 110.82 0.06 110.92 110.92 110.81 TODAY KRX CCP Held| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 123 -2.00 | ktB | 131.71 0.08 132.07 | 13221 131.71 Hepsg 70 -44 114 139 179 115 166 113
EREN 31,229 A& | -30,706 61,935 69,540 76,334 37,438 111,315 42,275
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 133.00 0.00 83.82 25.44 9.89 133.00 -9.65 133.00 -17.75 IOk 22|, Y 2e & 22| 52 AF IZLIH0|YA 23 X,
1.5Y 132.00 0.00 81.28 21.06 447 132.00 -10.60 132.00 -19.10
2Y 130.25 0.00 79.86 17.84 132 130.25 -12.95 130.25 -25.15 RS, ® 77 23| 12} ShAFSH BHA|
3Y 128.75 0.00 79.02 17.50 6.16 128.75 -16.45 128.75 -19.50
4y 128.75 0.00 76.37 10.71 -7.00 12875 -27.00 128.75 -30.35 .
5Y 128.50 0.00 75.51 8.87 -7.82 128.50 -28.50 128.50 -28.50 CRs, =2l ot=f Ofg.
7Y 128.00 0.00 71.30 -1.03 -18.06 128.00 -38.35 128.00 -38.35
10Y 130.00 0.00 71.26 -3.16 -20.93 130.00 -40.70 130.00 -40.70
20Y 121.00 0.00 61.08 -13.55 -28.50 121.00 -48.55 121.00 -48.55




