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Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min Hdy| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 1.2975 -1.50 1.3290 1.3586 14220 1.9125 1.2975 1.9125 1.2875 -59,75 -5.00 1Y 0A6250 -7.00 1.4550 0.3900 1+2Y -14Aoo 0.00
oM 1.2550 -2.00 1.2940 13313 1.3907 19125 1.2550 19125 1.2500 -60.75 -3.75 1.5Y 0.5700 -7.00 1.3950 1.1000 2*3Y -4.00 0.50
1Y 1.2225 -2.00 1.2665 13100 1.3702 1.9200 1.2225 1.9200 1.2200 -64.75 -3.25 2y 0.4850 -7.00 1.3750 1.1000 2*5Y -7.50 0.00
1.5Y 1.1775 3.25 1.2385 1.2915 1.3475 1.9675 1.1350 2.0250 1.1350 -66.00 -1.75 3y 0.4450 -6.50 1.3800 0.0450 3%4Y -3.00 -0.50
2y 1.1325 375 1.2055 1.2694 1.3235 2.0175 1.0700 2.1150 1.0700 -68.50 -2.75 4y 0.4150 -7.00 1.4000 0.0350 3*5Y -3.50 -0.50
3y 1.1050 475 1.1920 1.2625 13197 2.0775 1.0150 2.2225 1.0150 -68.50 -2.75 5Y 0.4100 -7.00 1.4550 0.0150 4*5Y -0.50 0.00
ay 1.1000 425 1.1890 1.2664 1.3253 2.1250 0.9875 2.2950 0.9875 -63.75 -2.75 7Y 0.4550 -7.00 1.5350 0.0750 5%7Y 450 0.00
5Y 1.0950 425 1.1855 1.2675 1.3264 2.1625 0.9775 2.3400 0.9775 -63.50 -2.75 10Y 0.4850 -7.00 1.7800 0.2550 5%10Y 7.50 0.00
7Y 1.0925 425 1.1830 1.2699 1.3288 2.1975 0.9725 2.3950 0.9725
10Y 1.1200 425 1.2095 13009 1.3596 2.2675 0.9925 24850 0.9925 U.S. TREASURY (33 FAY 71F A )
12Y 1.1325 -4.25 1.2220 1.3131 1.3716 2.3050 1.0125 2.5225 1.0125 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.1125 -4.75 1.2060 1.2970 1.3540 23150 0.9925 2.5400 0.9925 2y 1.251 7 -0.0985 1.3502 1 .391 2 1.4239 29773 1.2517 29773 0.5600
20Y 1.0100 -5.25 1.1120 1.2130 1.2597 2.3150 0.9125 2.5600 0.9125 10Y 1.3738 -0.1008 1.4746 1.5169 1.5662 3.2382 1.3738 3.2382 1.3600
6*9M -4.25 -0.50 -3.50 274 313 6.75 -12.50 12.50 -12.50 U.S. TREASURY - KTB ¢h= 9AY 7| Mol
9*12M -3.25 0.00 -2.75 -2.13 -2.05 6.25 -7.00 10.50 -7.00 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1+2Y -9.00 -175 -6.10 -4.06 -4.67 13.50 -15.50 23.00 -15.50 2y 1147 -5.85 17.32 16.62 16.39 103.03 231 103.03 -85.00
273Y 275 -1.00 135 -0.69 -0.38 6.00 -5.50 13.25 -5.50 10Y -462 -7.38 2.76 131 1.12 98.82 -9.01 98.82 -24.46
2*4Y 325 -0.50 -1.65 -0.30 0.18 10.75 -8.25 2175 -8.25
2*5Y -375 -0.50 -2.00 -0.19 029 1450 -10.00 27.25 -10.00 [ SPRD T2 M| T-1 T-2 T3 1Y Max | 1Y Min | 3Y Max | 3YMin
3*4Y -0.50 0.50 -0.30 0.39 0.56 475 -3.25 8.50 -3.25 IRS 2*10Y | -1.25 -0.50 -0.75 1.25 1.25 25.00 -9.50 4325 -9.50
3*5Y -1.00 0.50 -0.65 0.50 0.68 8.50 -5.25 14.25 -5.25 KTB 2*10Y| 2830 1.30 27.00 30.50 29.50 39.50 4.10 68.70 4.10
4*5Y -0.50 0.00 035 0.11 0.12 375 225 6.75 -2.25 UST 2+10Y|  12.21 -0.23 12.44 12.57 14.23 3456 -23.40 140.50 -23.40
5*7Y -0.25 0.00 -0.25 0.24 0.23 4.00 175 10.50 175
5410 | 250 0.00 240 334 332 11.00 050 2225 050
7*10Y 275 0.00 2.65 3.10 3.08 7.25 175 12.75 175 IRS
10*12Y 1.25 0.00 1.25 1.23 1.20 4.00 -1.00 575 -1.00 06M oD
10*15Y 075 -0.50 035 -0.39 -0.56 525 -3.25 9.00 -3.25 09M Tenor
10%20Y -11.00 -1.00 975 -8.79 -9.99 575 -16.00 12.00 -16.00 01y
1.5Y
o2y [12/125/1325 23y 25
Tenor Lv. Y| 5MA 20MA 60MA 1Y Max | 1YMin | 3YMax | 3Y Min 03y
1Y 1.144 -3.20 1.202 1.253 1326 1918 1.136 1.935 1136 04Y
1.5Y 1.149 -2.80 1.208 1274 1349 2012 1122 2113 1.122 05Y
2y 1.137 -4.00 1210 1273 1353 2.055 1.089 2.230 1.089 07Y SPRD
3y 1.145 -4.20 1.226 1.290 1.306 2.085 0.092 2315 0.092 10Y
ay 1.205 -3.30 1.286 1.362 1.440 2.227 1.127 2.502 1.127 12
5Y 1.237 -3.30 1320 1.395 1458 2.282 1122 2.602 1.122 15Y
7Y 1349 -3.00 1.430 1.507 1571 2377 1.163 2728 1.163 20Y
10y 1.420 -2.70 1.501 1.580 1.635 2445 1.170 2.815 1.170
20Y 1442 -3.50 1.524 1.602 1.636 2420 0.705 2792 0.705 @
™ el Lv. | A jn |
91d CD 141 0.00 KTB 111.29 0.14 111.27 111.34 111.26 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ calL | 124 1.00 [ kB | 133.30 0.26 13340 | 133.72 | 133.30 Ha g 133 2 24 109 132 104 145 102 121
EEH 53,672 o2 | 17181 36,491 48,922 38,354 44,588 41,048 41,402
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 7.85 1.20 641 573 444 12.25 -9.65 12.25 -17.75 Zox| 22 ™ 17t 22| 22
1.5Y 2.85 -045 3.07 1.76 -0.18 4.05 -10.60 4.05 -19.10
2y -045 0.25 -043 -0.38 -2.99 1.75 -12.95 1.75 -25.15 IRS. M 77+ B2t
3y -4.00 -0.55 336 272 141 100.30 -1645 100.30 -19.50
ay -10.50 -0.95 -9.66 -9.52 -11.50 -4.50 -27.00 -3.20 -30.35 e
5Y -14.20 -0.95 -1343 -12.79 -13.13 -3.20 -28.50 -2.25 -28.50
7Y -25.65 -1.25 -24.66 -23.75 -24.21 -7.85 -38.35 -7.50 -38.35
10Y -30.00 -1.55 -29.19 -27.92 -27.54 -7.50 -40.70 -7.50 -40.70
20Y -43.20 -1.75 -41.22 -38.89 -37.62 52.25 -48.55 52.25 -48.55




