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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 My
6M 13450 -2.00 13645 1.4091 14473 19125 13450 19125 1.2875 -54,75 0.25 1Y oA7500 -2.50 1.4550 0.3900 12y -1250 -1.00
oM 13150 275 1.3400 1.3858 14165 19125 1.2925 19125 1.2500 -58.75 0.50 1.5Y 0.6900 -3.00 1.3950 1.1750 2*3Y -3.50 -1.50
1Y 1.2975 275 13225 13765 13967 1.9200 1.2225 1.9200 1.2200 -63.50 -0.25 2y 0.6250 -3.50 1.3750 1.1600 2*5Y -6.00 -2.50
1.5Y 12775 3,50 13060 1.3640 13731 1.9675 1.1350 2.0250 1.1350 -67.25 -2.25 3y 0.5900 -5.00 1.3800 0.0450 3*4Y -1.50 -0.50
2y 1.2600 3.25 1.2865 1.3486 13490 2.0175 1.0700 2.1150 1.0700 -69.50 -2.25 4y 0.5750 -5.50 1.4000 0.0350 3*5Y -2.50 -1.00
3y 1.2625 275 1.2805 1.3479 13455 2.0775 1.0150 2.2225 1.0150 -71.00 -2.25 5Y 0.5650 -6.00 1.4550 0.0150 4*5Y -1.00 -0.50
ay 1.2700 3.25 1.2890 1.3570 13506 2.1250 0.9875 2.2950 0.9875 -68.25 275 7Y 0.6050 -6.00 1.5350 0.0750 5%7Y 4.00 0.00
5Y 1.2750 375 1.2940 1.3598 13517 2.1625 0.9775 2.3400 0.9775 -68.00 -3.25 10Y 0.6450 -6.00 1.7800 0.2550 5%10Y 8.00 0.00
7Y 1.2875 3.25 1.2985 1.3630 13532 2.1975 0.9725 2.3950 0.9725
10Y 13250 275 13300 13919 13825 2.2675 0.9925 2.4850 0.9925 U.S. TREASURY (33 FAY 71F A )
12Y 1.3375 -2.75 1.3425 1.4043 1.3924 2.3050 1.0125 2.5225 1.0125 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 13225 275 13260 1.3861 13751 23150 0.9925 2.5400 0.9925 2y 1.4031 -0.0562 1.4593 1.4471 1.4150 2.9773 13231 2.9773 0.5600
20Y 1.2450 -2.25 1.2460 1.3006 1.2757 2.3150 0.9125 2.5600 0.9125 10Y 1.5836 -0.0596 1.6432 1.6536 1.6018 3.2382 1.4607 3.2382 1.3600
6*9M -3.00 -0.75 245 234 -3.08 6.75 -12.50 12.50 -12.50 U.S. TREASURY - KTB CEEEEEEEEE
9*12M 175 0.00 -1.75 -092 -1.98 6.25 -7.00 10.50 -7.00 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max | 1YMin | 3Y Max | 3Y Min
1+2Y 375 -0.50 -3.60 279 -476 13.50 -15.50 23.00 -15.50 2y 1561 -2.82 1843 1621 10.30 103.03 231 103.03 -89.20
273Y 0.25 0.50 -0.60 -0.07 035 6.50 -5.50 13.25 -5.50 10Y -1.84 -4.66 2.82 5.16 -3.02 98.82 -9.01 98.82 -24.46
2*4Y 1.00 0.00 0.25 0.84 0.15 11.25 -8.25 2175 -8.25
2*5Y 1.50 -0.50 075 111 026 14.50 -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 0.75 -0.50 0.85 0.91 0.51 475 -3.25 9.00 -3.25 IRS 2*10Y | 650 0.50 6.00 4.00 425 26.25 -9.50 46.00 -9.50
3*5Y 1.25 -1.00 1.35 1.19 0.62 8.50 -5.25 16.00 -5.25 KTB 2*10Y| 35.50 150 34.00 31.70 32.00 42.80 4.10 68.70 4.10
4*5Y 0.50 -0.50 0.50 0.27 0.11 375 225 7.25 -2.25 UST 210Y| 18.05 -0.34 1839 20.65 18.68 3456 -23.40 147.00 -23.40
5*7Y 1.25 0.50 045 033 0.15 475 175 10.50 175
5+10Y 5.00 1.00 360 321 3.08 1225 050 2225 050
7*10Y 375 0.50 3.15 2.89 2.93 7.50 175 12.75 175 IRS 6Y 29
10*12Y 1.25 0.00 1.25 124 0.99 4.00 -1.00 6.00 -1.00 06M oD
10*15Y -0.25 0.00 -0.40 -057 -0.74 525 -3.25 9.25 -3.25 09M Tenor
10%20Y -8.00 0.50 -840 913 -10.68 6.00 -16.00 13.00 -16.00 01Y  |2925/295
15y |28
o2y 12y 35
Tenor Lv. Hyd| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 1.5*5Y 00
1v 1.247 -1.00 1.256 1311 1.361 1918 1.136 1.935 1136 04y |29
1.5Y 1.259 -2.90 1.285 1.348 1.391 2012 1.122 2113 1122 05Y 265
2y 1.247 -2.80 1.280 1.362 1397 2.055 1.089 2.230 1.089 07Y SPRD
3y 1277 -2.50 1303 1373 1346 2.085 0.092 2315 0.092 10Y
ay 1.359 -2.30 1.380 1.455 1.484 2.227 1.127 2.502 1.127 12Y
5Y 1.400 -1.50 1410 1.485 1.496 2.282 1.122 2.602 1.122 15Y
7Y 1.521 -1.50 1.526 1.599 1.606 2377 1.163 2728 1.163 20Y
10y 1.602 -1.30 1.601 1.663 1.668 2445 1.170 2.815 1.170 1y CCS 75
20Y 1.627 -0.80 1.627 1677 1.642 2430 0.705 2792 0.705 @
™ el Lv. | A jn |
91d CD 1.42 0.00 KTB 110.82 0.08 110.77 110.89 110.74 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 122 -2.00 | kB | 131.20 0.23 131.10 131.38 131.00 EEEES 140 2 44 96 95 114 70 114 139
EEH 64,380 o< | 28167 36,213 31,244 36,000 31,229 61,935 69,540
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 5.05 -175 6.63 6.58 3.57 12.25 -9.65 12.25 -17.75 20X 22|, AE 2L 22| 82 HE AETY
1.5Y 1.85 -0.60 2.10 157 -178 4.05 -10.60 4.05 -19.10
2y 1.30 -045 0.67 -134 -478 1.75 -12.95 1.75 -25.15 RS, ® 7+ 22 52k,
3y -145 -0.25 -2.25 246 -0.09 100.30 -1645 100.30 -19.50 S oIt 7|t Zst0f 24 O[3t 217t ZAICOZ SHalAl
ay -8.90 -0.95 -9.10 -9.81 -13.37 -4.50 -27.00 -3.20 -30.35
5Y -12.50 -2.25 -11.56 -12.53 -14.40 -3.20 -28.50 -2.25 -28.50
7v 2335 175 2271 2359 -25.23 7.85 -38.35 750 -3835 CRs, 2| ot=F Op2
10y -27.70 -145 -27.12 -27.11 -28.54 -7.50 -40.70 -7.50 -40.70
20Y -38.20 -145 -38.12 -37.63 -36.61 52.25 -48.55 52.25 -48.55




