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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 1.2350 -1.00 1.2370 1.3069 1.3900 1.9125 1.2075 1.9125 1.2075 -87,25 -23.00 1Y oAzooo -27.50 1.3950 0.2000 1+2Y -12Aoo 6.50
oM 1.1475 -275 1.1655 1.2604 1.3536 1.9125 1.1375 1.9125 1.1375 -91.25 -22.50 1.5Y 0.1100 -28.00 1.3500 1.1000 2*3Y -0.50 2.50
1Y 1.0725 -4.50 1.1065 1.2235 1.3296 1.9200 1.0725 1.9200 1.0725 -88.75 -14.00 2Y 0.0800 -21.00 1.3200 1.1000 2*5Y 2.00 6.00
1.5Y 1.0225 -5.50 1.0595 1.1888 1.3035 1.9500 1.0225 2.0250 1.0225 -84.50 -10.25 3Y 0.0750 -18.50 1.3200 0.0450 3*4Y 1.50 2.00
2y 0.9675 -7.00 1.0135 1.1526 1.2763 1.9900 0.9675 2.1150 0.9675 -81.50 -7.00 4y 0.0900 -16.50 1.3300 0.0350 3*5Y 2.50 3.50
3Y 0.9200 -8.25 0.9795 1.1326 1.2675 2.0375 0.9200 22225 0.9200 -78.75 -4.50 5Y 0.1000 -15.00 1.3900 0.0150 4*5Y 1.00 1.50
4y 0.9050 -9.50 0.9760 1.1293 1.2719 2.0825 0.9050 2.2950 0.9050 -68.25 -275 7Y 0.1950 -14.00 1.4600 0.0750 5*7Y 9.50 1.00
5Y 0.8875 -10.50 0.9680 1.1240 1.2718 21175 0.8875 2.3400 0.8875 -62.25 -1.25 10Y 0.2700 -14.00 1.6900 0.2550 5*10Y 17.00 1.00
7Y 0.8775 -11.25 0.9635 1.1220 1.2735 2.1525 0.8775 2.3950 0.8775
10Y 0.8925 -12.75 0.9905 1.1518 1.3048 22175 0.8925 2.4850 0.8925 U.S. TREASURY (eH= HYY 7= YH))
12Y 0.8775 -15.25 0.9955 1.1625 1.3180 2.2525 0.8775 2.5225 0.8775 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 0.8525 -15.00 0.9705 1.1434 1.2999 2.2575 0.8525 2.5400 0.8525 2Y 0.3967 -0.1154 0.51 21 0.6052 0.6966 29773 0.3967 29773 0.3967
20Y 0.6975 -16.50 0.8310 1.0350 1.2040 2.2575 0.6975 2.5600 0.6975 10Y 0.5685 -0.1985 0.7670 09152 1.0619 3.2382 0.5685 3.2382 0.5685
6*9M -8.75 -1.75 -7.15 -4.65 -3.64 5.75 -12.50 12.50 -12.50 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -7.50 -1.75 -5.90 -3.69 -2.40 6.25 -7.50 10.50 -7.50 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -10.50 -2.50 -9.30 -7.09 -5.33 10.00 -15.50 23.00 -15.50 2y -63.83 -8.04 -55.79 -45.18 -35.04 103.03 -63.83 103.03 -82.70
2*3Y -4.75 -1.25 -3.40 -2.00 -0.88 475 -5.50 13.25 -5.50 10Y -69.15 -8.85 -60.30 -43.18 -23.51 98.82 -69.15 98.82 -69.15
2*4Y -6.25 -2.50 -3.75 -2.34 -0.44 9.25 -8.25 21.75 -8.25
2*5Y -8.00 -3.50 -4.55 -2.86 -0.45 12.75 -10.00 27.25 -10.00 Lv. My T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y -1.50 -1.25 -0.35 -0.34 0.43 450 -3.25 8.50 -3.25 IRS 2*10Y | -7.50 -5.75 -1.75 -0.25 -0.50 2275 -9.50 42.50 -9.50
3*5Y -3.25 -2.25 -1.15 -0.86 0.42 8.00 -5.25 14.00 -5.25 KTB 2*10Y| 22.50 -7.50 30.00 29.00 25.00 38.50 410 68.70 410
4*5Y -1.75 -1.00 -0.80 -0.53 -0.01 3.50 -2.25 6.25 -2.25 UST 2*10Y| 17.18 -8.31 25.49 31.00 36.53 36.53 -23.40 138.00 -23.40
5*7Y -1.00 -0.75 -0.45 -0.20 0.18 3.75 -1.75 10.50 -1.75
5410Y | 050 -2.25 225 278 330 1050 050 2225 050
7*10Y 1.50 -1.50 2.70 2.98 3.13 7.25 1.50 12.75 1.50 IRS
10*12Y -1.50 -2.50 0.50 1.08 132 3.50 -1.50 5.50 -1.50 06M [21/225/2275 DD
10*15Y -4.00 -2.25 -2.00 -0.84 -0.49 450 -4.00 8.25 -4.00 09M i
10*20Y -19.50 -3.75 -15.95 -11.68 -10.08 4.00 -19.50 11.50 -19.50 01y [75/725
1.5Y
BOND 02y [97/96.75 2*10y -6
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y [9.25/91.75 2*3y -4.25
1Y 1.048 -2.00 1.083 1.176 1.281 1918 1.048 1.935 1.048 04Y
1.5Y 1.042 -2.60 1.073 1177 1.299 1.990 1.042 2.113 1.042 05y |91
2y 1.035 -3.50 1.066 1.176 1.302 2.020 1.035 2.230 1.035 07Y SPRD
3y 0.022 -105.00 0.860 1.083 1.220 2.050 0.022 2315 0.022 10Y
4y 1.070 -6.30 1.114 1.245 1.384 2.173 1.070 2.502 1.070 12Y
5Y 1.110 -7.00 1.155 1.283 1.406 2.230 1.110 2.602 1.110 15Y
7v 1.218 -8.10 1.269 1.395 1.523 2.330 1.163 2.728 1.163 20Y
10Y 1.260 -11.00 1331 1.462 1.585 2.400 1.170 2.815 1.170
20Y 1.290 -13.50 1.396 1.496 1.601 2.320 0.705 2792 0.705 BRS
PEEEW Lv. Y| Lv. Y| Al prul |
91d CD 1.40 0.00 KTB 111.63 0.15 111.68 111.73 111.44 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 126 2.00 | ktB | 135.03 1.23 13476 | 13515 | 133.98 Hepsg 134 A -32 166 148 141 103 114 131
2 9 | 36,621 A& -38,966 75,587 70,576 54,842 44,030 33,020 39,429
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 2.45 -2.50 2.39 479 4.87 12.25 -9.65 12.25 -17.75 SR 22| BI|E 2|7t 2 Z SjetStHA 208 ZMS et 2o 22| 22
1.5Y -1.95 -2.90 -1.35 1.13 0.47 4.05 -10.60 4.05 -19.10
2Y -6.75 -3.50 -5.21 -2.34 -2.57 1.75 -12.95 1.75 -25.15 IRS. QI 22|0| &A|7} O|0|X|0f RS22| TAlo| ALty 22| AME A3} 27t e
3Y 89.80 96.75 11.99 499 4.80 100.30 -16.45 100.30 -19.50
4y -16.50 -3.20 -13.80 -11.55 -11.19 -4.50 -27.00 -3.20 -30.35
5Y 2225 350 18.70 591 1345 320 2850 2.25 2850 CRs. ® 72t 9% Otel.
7Y -34.05 -3.15 -30.57 -27.26 -24.93 -7.85 -38.35 -7.50 -38.35
10Y -36.75 -1.75 -34.03 -31.04 -27.98 -7.50 -40.70 -7.50 -40.70
20Y -59.25 -3.00 -56.48 -46.12 -39.72 52.25 -59.25 52.25 -59.25




