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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 *1°'HI
6M 1.2550 2.00 1.2365 1.3025 13865 19125 1.2075 19125 1.2075 -87,75 -0.50 1Y oA23oo 3.00 1.3950 0.2000 12y -9Aoo 3.00
oM 1.1750 2.75 1.1605 1.2534 13494 19125 1.1375 19125 1.1375 -91.00 0.25 1.5Y 0.1550 450 1.3500 1.1000 2*3Y 1.50 2.00
1Y 1.1075 3.50 1.0965 12144 13247 1.9200 1.0725 1.9200 1.0725 -88.25 0.50 2y 0.1400 6.00 1.3200 1.1000 2*5Y 3.50 1.50
1.5Y 1.0650 425 1.0495 1.1785 1.2983 1.9475 1.0225 2.0250 1.0225 -82.50 2.00 3y 0.1550 8.00 1.3200 0.0450 3%4Y 1.50 0.00
2y 1.0225 5.50 1.0040 11411 1.2708 1.9875 0.9675 2.1150 0.9675 ~-79.75 1.75 4y 0.1700 8.00 1.3300 0.0350 3+5Y 2.00 -0.50
3y 0.9800 6.00 0.9675 11191 1.2614 2.0325 0.9200 2.2225 0.9200 -78.25 0.50 5Y 0.1750 7.50 1.3900 0.0150 4*5Y 0.50 -0.50
ay 0.9675 6.25 0.9615 1.1149 1.2655 2.0725 0.9050 2.2950 0.9050 -67.75 0.50 7Y 0.2700 7.50 1.4550 0.0750 5+7Y 9.50 0.00
5Y 0.9575 7.00 0.9530 1.1090 1.2652 2.1050 0.8875 2.3400 0.8875 -62.00 0.25 10Y 0.3450 7.50 1.6850 0.2550 5%10Y 17.00 0.00
7Y 0.9475 7.00 0.9475 1.1061 1.2669 21375 0.8775 2.3950 0.8775
10Y 0.9650 7.25 0.9725 1.1348 1.2980 2.2000 0.8925 2.4850 0.8925 u.s. TREASURY (33 FAY 71F A )
12Y 0.9500 7.25 0.9725 1.1440 1.3107 2.2325 0.8775 2.5225 0.8775 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 0.9225 7.00 0.9460 1.1243 1.2925 2.2375 0.8525 2.5400 0.8525 2y 0.5382 0.1415 0.3967 0.5121 0.6052 2.9773 0.3967 2.9773 0.3967
20Y 0.7650 6.75 0.8010 1.0119 1.1955 2.2375 0.6975 2.5600 0.6975 10Y 0.8093 0.2408 0.5685 0.7670 0.9152 3.2382 0.5685 3.2382 0.5685
6*9M -8.00 0.75 -7.60 -4.91 372 5.50 -12.50 12.50 -12.50 U.S. TREASURY - KTB CEEEEEEEEE
9*12M -6.75 0.75 -6.40 -3.90 -2.47 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 -850 2.00 925 -7.33 -5.39 9.50 -15.50 23.00 -15.50 2y -54.38 945 -63.83 -55.79 -45.18 103.03 -63.83 103.03 -82.20
2*3Y 425 050 -3.65 220 -0.94 475 -5.50 13.25 -5.50 10Y -55.07 14.08 -69.15 -60.30 -43.18 98.82 -69.15 98.82 -69.15
2*4Y -5.50 0.75 425 263 053 875 -8.25 2175 825
2*5Y 650 1.50 -5.10 -3.21 -0.56 12.00 -10.00 27.25 -10.00 Lv. | T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
3*4Y 125 0.25 -0.60 -042 041 4.00 325 8.50 325 IRS 2¥10Y | 575 175 -7.50 175 025 2175 -9.50 4250 -9.50
3*5Y 225 1.00 -145 -1.01 038 7.25 525 14.00 525 KTB 2*10Y| 27.80 530 2250 30.00 29.00 36.70 4.10 68.70 4.10
4*5Y -1.00 0.75 -0.85 -0.59 -0.03 3.25 225 6.25 225 UST 2*10Y| 27.11 993 17.18 2549 31.00 36.53 -2340 138.00 -2340
5+7Y -1.00 0.00 -0.55 -0.29 0.17 375 175 10.50 175
5+10Y 075 025 195 258 328 1050 050 2225 050
7*10Y 175 0.25 2550 2.86 3.10 7.25 1.50 12.75 150 IRS
10*12Y -150 0.00 0.00 093 127 3.25 -150 550 -150 06M DD
10*15Y 425 -0.25 -2.65 -1.05 -055 450 425 8.25 425 09M Tenor
10*20Y -20.00 -0.50 -17.15 -12.29 -10.24 4.00 -20.00 11.50 -20.00 01Y [85/875
1.5Y
BOND 02y [05/025/25 5*10y 1
Tenor Lv. HUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03y 6m*5y -30
1Y 1.050 0.20 1.064 1.166 1276 1.918 1.048 1.935 1.048 04y
1.5Y 1.059 1.70 1.059 1.167 1.293 1.990 1.042 2113 1.042 05y |92
2y 1.082 470 1.058 1.167 1.297 2.020 1.035 2.230 1.035 07y SPRD
3y 1.085 106.30 0.853 1.072 1215 2.050 0.022 2315 0.022 10y |935/94
ay 1171 10.10 1114 1.235 1379 2.166 1.070 2,502 1.070 12Y
5Y 1.183 7.30 1.150 1272 1.401 2.225 1.110 2.602 1.110 15Y
7Y 1.308 9.00 1.267 1384 1518 2317 1.163 2728 1.163 20Y
10Y 1.360 10.00 1327 1.450 1.580 2.380 1.170 2.815 1.170
20y 1.395 10.50 1386 1.486 1.598 2307 0.705 2792 0.705 @
Lv. HYd| Lv. | Al a |
91d CD 1.40 0.00 KTB 111.42 -0.21 111.54 111.60 111.41 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 127 1.00 | kB | 13394 -1.09 134.61 134.66 133.89 EEEE] 130 -4 134 166 148 141 103 114
EEH 36,059 o< | -562 36,621 75,587 70,576 54,842 44,030 33,020
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 575 3.30 3.29 485 492 12.25 -9.65 12.25 -17.75 20K 22| 0|2 2K 22|7 OFA|OFRO| A 2 = Aa3tD QJE HHEN S LIEILD] 229 AR SX o) o 201: kM
1.5Y 0.60 255 -091 1.11 053 4.05 -10.60 4.05 -19.10 S jEE jEsin 20K 22| 3£
2y 595 0.80 542 -2.62 -2.59 1.75 -12.95 1.75 -25.15
x T B T e e BT T IRS. OLAIOF At A2 O 22| 4% SO IAWME0| HHE HOE 5 $53 Y-S wot 2| Hurd 43,
5Y -22.55 -0.30 -19.66 -16.30 -13.62 -3.20 -28.50 -2.25 -28.50
7v -36.05 -2.00 -31.95 27.79 2515 7.85 -38.35 750 -3835 CRs. ® T2t &5 O
10y -39.50 275 -3543 -3155 -28.23 -7.50 -40.70 -7.50 -40.70
20Y -63.00 375 -58.50 -47.38 -40.26 52.25 -63.00 52.25 -63.00




