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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 1.3550 0.25 1.3605 13764 14306 19125 1.3425 19125 1.2875 -55,75 175 1Y oA7400 1.50 14550 0.3900 1%2Y -9Aoo -0.50
oM 1.3225 0.00 13315 1.3526 14001 19125 1.2925 19125 1.2500 -57.25 1.50 1.5Y 0.7050 1.50 1.3950 1.1000 2*3Y -4.00 0.00
1Y 1.2975 -0.25 1.3085 1.3350 1.3800 1.9200 1.2225 1.9200 1.2200 -60.25 1.00 2y 0.6500 1.00 1.3750 1.1000 2*5Y -8.00 -1.00
1.5Y 1.2775 0.00 1.2900 1.3206 1.3576 1.9675 1.1350 2.0250 1.1350 -63.50 1.00 3y 0.6100 1.00 1.3800 0.0450 3*4Y -2.00 -0.50
2y 1.2525 0.00 1.2680 1.3035 1.3340 20175 1.0700 2.1150 1.0700 -65.50 0.50 4y 0.5900 0.50 1.4000 0.0350 3*5Y -4.00 -1.00
3y 1.2450 0.00 1.2650 1.3004 1.3305 2.0775 1.0150 2.2225 1.0150 -67.25 0.00 5Y 0.5700 0.00 14550 0.0150 4*5Y -2.00 -0.50
4y 1.2450 0.00 1.2680 13073 1.3360 2.1250 0.9875 2.2950 0.9875 -62.50 0.00 7v 0.6150 0.00 1.5350 0.0750 5*7Y 4.50 0.00
5Y 1.2425 0.00 1.2680 1.3098 13371 2.1625 0.9775 2.3400 0.9775 -62.00 0.25 10Y 0.6450 0.00 1.7800 0.2550 5*10Y 7.50 0.00
7v 1.2400 0.00 1.2705 13138 1.3393 2.1975 0.9725 2.3950 0.9725
10Y 1.2650 -0.25 1.3040 1.3451 1.3701 2.2675 0.9925 2.4850 0.9925 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.2775 -0.25 1.3170 1.3575 1.3811 2.3050 1.0125 2.5225 1.0125 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.2625 -0.25 1.3015 13413 1.3633 2.3150 0.9925 2.5400 0.9925 2y 1.4239 0.0164 1.4075 1.4238 1.4238 29773 13231 29773 0.5600
20Y 1.1725 -0.25 1.2145 1.2606 1.2678 2.3150 0.9125 2.5600 0.9125 10Y 1.5662 0.0043 15619 1.5883 1.5883 3.2382 14607 3.2382 1.3600
6*9M -3.25 -0.25 -2.90 -2.38 -3.05 6.75 -12.50 12.50 -12.50 U.S. TREASURY - KTB (32 ¥ 7|1F H
9*12M -2.50 -0.25 -2.30 -1.76 -2.00 6.25 -7.00 10.50 -7.00 Tenor Lv. HYH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
1*2Y -4.50 0.25 -4.05 -3.15 -4.60 13.50 -15.50 23.00 -15.50 2y 16.39 0.64 15.75 14.68 13.38 103.03 2.31 103.03 -85.90
2*3Y -0.75 0.00 -0.30 -0.31 -0.36 6.00 -5.50 13.25 -5.50 10Y 1.12 043 0.69 -2.67 -6.87 98.82 -9.01 98.82 -24.46
2*4Y -0.75 0.00 0.00 0.38 0.20 10.75 -8.25 21.75 -8.25
2*5Y -1.00 0.00 0.00 063 031 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 0.00 0.00 0.30 0.69 0.56 475 -3.25 8.75 -3.25 IRS 2*10Y 1.25 -0.25 1.50 3.50 5.50 25.00 -9.50 46.00 -9.50
3*5Y -0.25 0.00 0.30 0.94 0.67 8.50 -5.25 16.00 -5.25 KTB 2*10Y| 29.50 -1.00 30.50 33.80 36.70 42.80 410 68.70 410
4*5Y -0.25 0.00 0.00 0.25 0.11 3.75 -2.25 725 -2.25 UST 2*10Y| 1423 -1.21 15.44 16.45 16.45 34.56 -23.40 144.20 -23.40
5*7Y -0.25 0.00 0.25 0.40 0.22 425 -1.75 10.50 -1.75
5410V | 225 -0.25 360 354 330 11.25 050 2225 050
7*10Y 2.50 -0.25 3.35 3.14 3.08 7.25 1.75 12.75 1.75 IRS 6y 21
10*12Y 1.25 0.00 1.30 124 1.10 4.00 -1.00 5.75 -1.00 06M opp |¥2225
10*15Y -0.25 0.00 -0.25 -0.39 -0.67 5.25 -3.25 9.00 -3.25 09M [315 Tenor
10*20Y -9.25 0.00 -8.95 -8.45 -1023 6.00 -16.00 12.00 -16.00 01Y [27.75/29/29.75/ 295
1.5Y
o2y [2225
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y
1Y 1.238 -0.40 1.253 1277 1.338 1918 1.136 1.935 1.136 04Y
1.5Y 1.245 -0.50 1.263 1.305 1.363 2012 1.122 2113 1.122 05y [215
2y 1.260 1.00 1.264 1.308 1.367 2.055 1.089 2.230 1.089 07y SPRD
3y 1.281 1.10 1.293 1.324 1319 2.085 0.092 2315 0.092 10Y
4y 1.340 0.00 1.364 1.398 1455 2.227 1.127 2.502 1.127 12Y
5Y 1.375 -0.20 1.406 1434 1472 2.282 1.122 2.602 1122 15Y
7v 1482 0.00 1.519 1.544 1.583 2377 1.163 2.728 1.163 20Y
10Y 1.555 0.00 1.597 1616 1.647 2.445 1.170 2.815 1.170
20Y 1.570 -0.70 1614 1.637 1.644 2.420 0.705 2792 0.705 BRS
™ el Lv. | A jn |
PSEEDEW 1.42 0.00 KTB 110.80 -0.03 110.81 110.93 110.61 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 123 0.00 | ktB | 131.80 0.00 131.70 132.25 131.22 Hepeig 104 A -41 145 102 121 76 95 126
2 9 | 38,354 ¢ | -6234 44,588 41,048 41,402 26,100 35,863 60,374
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 5.95 0.15 5.57 5.78 420 12.25 -9.65 12.25 -17.75 IOk 22| M 77 22| sl 21 3HE 22| A4S Oz
1.5Y 3.25 0.50 2.70 155 -0.53 4.05 -10.60 4.05 -19.10
2y -0.75 -1.00 0.42 -041 -3.34 1.75 -12.95 1.75 -25.15 IRS. X 20 ASEH T T 2 Fo| MSY 20| Z2Y IA
3Y -3.60 -1.10 -2.76 -2.34 1.13 100.30 -16.45 100.30 -19.50
4y -9.50 0.00 -9.64 -9.11 -11.92 -4.50 -27.00 -3.20 -30.35
5Y 1325 0.20 382 1238 1345 320 2850 225 2850 CRs. 37| 72t =2l w5 OfF
7v -24.20 0.00 -24.87 -23.07 -24.39 -7.85 -38.35 -7.50 -38.35
10Y -29.00 -0.25 -29.34 -27.12 -27.70 -7.50 -40.70 -7.50 -40.70
20Y -39.75 0.45 -39.93 -37.65 -37.65 52.25 -48.55 52.25 -48.55




