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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"E'HI
6M 0.9850 1.00 0.9700 11775 13264 19125 0.9350 19125 0.9350 -197,50 -49.00 1Y -0A9950 -48.00 1.3950 -1.4500 12y 4&50 23.50
oM 0.9800 1.00 0.9585 1.1243 1.2886 19125 0.9050 19125 0.9050 -170.50 -38.00 1.5Y -0.6950 -36.00 1.3500 1.1000 2+3Y 10.00 5.00
1Y 0.9800 1.00 0.9505 1.0813 1.2622 1.9200 0.8750 1.9200 0.8750 -156.50 -27.25 2y -0.5100 2450 1.3200 1.1000 2*5Y 22.00 5.50
1.5Y 1.0100 2.00 0.9645 1.0548 1.2396 1.9300 0.8650 2.0250 0.8650 -148.50 -21.25 3y -0.4100 -19.50 1.3200 -0.5650 3%4Y 7.50 0.00
2y 1.0550 2.75 1.0020 1.0368 1.2188 1.9350 0.8950 2.1150 0.8950 -147.00 -21.25 4y -0.3350 -19.50 1.3300 -0.4750 3+5Y 12.00 0.50
3y 1.0750 1.75 1.0340 1.0260 12123 1.9650 0.9200 2.2225 0.9200 -145.50 -20.25 5Y -0.2900 -19.00 1.3750 -0.3850 4*5Y 450 0.50
ay 1.1350 1.75 1.0920 1.0408 1.2215 1.9950 0.9050 2.2950 0.9050 -130.00 -20.75 7Y -0.1300 -19.00 1.4400 -0.2250 5+7Y 16.00 0.00
5Y 1.1650 1.25 1.1260 1.0476 1.2248 2.0250 0.8875 2.3400 0.8875 -109.75 -18.25 10Y 0.1100 -16.75 1.6300 -0.1250 5%10Y 40.00 2.25
7Y 1.1700 1.75 1.1250 1.0430 1.2257 2.0575 0.8775 2.3950 0.8775
10Y 1.2075 1.50 1.1640 1.0728 1.2568 21225 0.8925 2.4850 0.8925 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.1475 1.50 1.0990 1.0463 1.2570 2.1525 0.8775 2.5225 0.8775 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.0625 1.50 1.0080 0.9974 1.2291 2.1550 0.8525 2.5400 0.8525 2y 0.3183 -0.0252 0.3435 0.4828 0.5477 2.9773 03183 2.9773 03183
20Y 0.8875 1.50 0.8320 0.8485 1.1205 2.1625 0.6975 2.5600 0.6975 10Y 0.7880 -0.0662 0.8542 11577 1.1850 3.2382 0.5685 3.2382 0.5685
6*9M -0.50 0.00 -1.15 -5.33 378 3.50 -12.50 12.50 -12.50 U.S. TREASURY - KTB CEEEEEEEEE
9*12M 0.00 0.00 -0.80 -4.30 -2.64 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 7.50 1.75 515 -4.45 435 7.50 -15.50 23.00 -15.50 2y -84.67 -7.82 -76.85 -66.92 -46.23 103.03 -84.67 103.03 -84.67
273Y 2.00 -1.00 3.20 -1.08 -0.65 475 -5.50 13.25 -5.50 10Y -94.90 -17.32 -77.58 -51.23 -32.50 98.82 -94.90 98.82 -94.90
2*4Y 8.00 -1.00 9.00 0.40 0.28 10.50 -8.25 2175 -8.25
2*5Y 11.00 -1.50 12.40 1.09 0.60 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 6.00 0.00 5.80 1.48 0.93 6.50 -3.25 8.50 -3.25 IRS 2*10Y | 15.25 -1.25 16.50 16.00 19.50 20.50 -9.50 4250 -9.50
3*5Y 9.00 -0.50 9.20 2.16 1.25 11.00 -5.25 14.00 -5.25 KTB 2*10Y| 57.20 5.40 51.80 51.80 50.00 57.20 4.10 68.70 4.10
4*5Y 3.00 -0.50 3.40 0.69 033 525 225 6.25 -2.25 UST 2<10Y| 46.97 -4.10 51.07 67.49 63.73 67.49 -23.40 135.50 -23.40
5*7Y 0.50 0.50 -0.10 -046 0.09 375 175 10.50 175
s410Y | 425 025 380 251 3.20 1025 050 2225 050
7*10Y 375 -0.25 3.90 2.98 3.12 7.25 1.50 12.75 150 IRS
10*12Y -6.00 0.00 -6.50 -2.65 0.01 3.00 -9.50 5.50 -9.50 06M |99 COE
10*15Y -14.50 0.00 -15.60 754 277 450 -18.00 8.25 -18.00 09M  [985 Tenor
10%20Y -32.00 0.00 -33.20 2243 -13.63 4.00 -35.00 11.25 -35.00 01y  |985
1.5Y
o2y
Tenor Lv. HUH| 5MA 20MA 60MA 1Y Max | 1YMin | 3YMax | 3Y Min 03y
1Y 0971 2.70 0.926 1.049 1214 1918 0.878 1.935 0.878 04y |16
1.5Y 1.013 2.70 0.975 1.062 1.234 1.955 0.930 2113 0.930 05Y
2y 1.165 5.30 1.082 1.091 1.248 1.985 0.972 2.230 0.972 07Y SPRD
3y 1.165 4.00 1112 1.000 1.207 1.981 0.022 2315 0.022 10Y
ay 1470 5.80 1346 1216 1.350 2.082 1.070 2,502 1.070 12Y
5Y 1.466 6.10 1.355 1.241 1376 2115 1.110 2.602 1.110 15Y
7Y 1613 7.80 1.485 1.362 1.496 2216 1.163 2728 1.163 20y
10y 1737 10.70 1.595 1.443 1567 2292 1.170 2.815 1.170 2y CCR 40
20y 1.810 11.50 1.641 1.488 1.593 2.240 0.705 2792 0.705 CRs |5y CCR-16
™ el Lv. | A jn |
PSEEDEW 1.02 0.00 ﬁ% 110.78 -0.18 110.85 111.12 110.74 TODAY KRX CCP Y| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 072 0.00 | LKTB | 129.25 -1.25 130.00 | 130.52 | 129.22 Hepsg 334 -83 116 81 122 107 69 %
EREN 7,447 A9l | -22476 29,923 29,345 33,038 32,345 18,697 44,029
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 0.90 -1.70 243 3.23 478 12.25 -9.65 12.25 -17.75 2K 22| MS KHHAIR FEHOJA] TH7| K2 A|R AFSO|| CHSE 20HZH0] EH B ALK U= Jt20 Q20 DAYME OjE =
1.5Y -0.30 -0.70 -1.09 -0.69 0.58 4.70 -10.60 4.70 -19.10 O] OGNl 23S JIBtHO R Zo|g|n 20K 22| 25,
2y -11.00 -2.55 -8.02 -5.45 -2.93 1.75 -12.95 1.75 -25.15
e = R IR B B RS 512 A1 B1BS NS WO ) 45 18 B HER 250 359 ek 36 292 45
5Y -30.10 -4.85 -22.92 -19.33 -15.16 -3.20 -30.10 -2.25 -30.10
7v 4430 6.05 -35.96 31.93 -27.01 7.85 -4430 750 -4430 CRs. E&f-@ iAot & S5 ot
10y -52.95 -9.20 -43.08 -37.01 -30.97 -7.50 -52.95 -7.50 -52.95
20Y -92.25 -10.00 -80.94 -63.99 -47.25 52.25 -92.25 52.25 -92.25




