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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 1.0425 2.50 1.0305 1.0930 12778 19125 0.9350 19125 0.9350 -158,75 -10.75 1Y -erooo -7.00 1.3900 -1.4500 1%2Y 2650 6.00
oM 1.0125 3.25 0.9990 1.0486 1.2418 19125 0.9050 19125 0.9050 -145.25 -7.25 1.5Y -0.4500 -3.50 1.3500 1.1000 2*3Y 10.00 -2.00
1Y 0.9875 375 0.9750 1.0119 1.2158 1.9200 0.8750 1.9200 0.8750 -134.50 -450 2y -0.3350 -1.00 1.3200 1.1000 2*5Y 6.50 -5.00
1.5Y 1.0025 375 0.9775 1.0018 1.1979 1.9300 0.8650 2.0250 0.8650 -127.75 -7.25 3y -0.2350 -3.00 1.3200 -0.5650 3*4Y -2.50 -1.50
2y 1.0100 3.50 0.9735 0.9998 1.1815 1.9350 0.8950 2.1150 0.8950 -133.25 -8.75 4y -0.2600 -450 13300 -0.4750 3*5Y -3.50 -3.00
3y 1.0425 425 0.9855 1.0033 1.1773 1.9650 0.9200 2.2225 0.9200 -135.50 -10.50 5Y -0.2700 -6.00 13750 -0.3850 4*5Y -1.00 -1.50
4y 1.0725 425 1.0110 1.0319 1.1893 1.9950 0.9050 2.2950 0.9050 -125.25 -10.25 7v -0.1700 -6.00 1.4400 -0.2250 5*7Y 10.00 0.00
5Y 1.0850 450 1.0150 1.0449 1.1932 2.0250 0.8875 2.3400 0.8875 -108.00 -10.00 10Y 0.0400 -6.00 1.6300 -0.1250 5*10Y 31.00 0.00
7v 1.0825 425 1.0110 1.0418 1.1930 2.0575 0.8775 2.3950 0.8775
10Y 1.1200 4.00 1.0470 1.0744 1.2240 21225 0.8925 2.4850 0.8925 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.0725 3.75 1.0015 1.0274 1.2168 2.1525 0.8775 2.5225 0.8775 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.0175 425 0.9415 0.9623 1.1830 2.1550 0.8525 2.5400 0.8525 2y 0.2021 -0.0434 0.2455 0.2301 0.2459 29773 0.2021 29773 0.2021
20Y 0.8775 525 0.7935 0.8038 1.0683 2.1625 0.6975 2.5600 0.6975 10Y 0.5817 -0.0957 0.6774 0.7225 0.6833 3.2382 0.5685 3.2382 0.5685
6*9M -3.00 0.75 -3.15 -4.44 -3.61 3.50 -12.50 12.50 -12.50 U.S. TREASURY - KTB (32 ¥ 7|1F H
9*12M -2.50 0.50 -2.40 -3.68 -2.60 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 2.25 -0.25 -0.15 -1.21 -3.43 7.50 -15.50 23.00 -15.50 2y -85.79 -3.64 -82.15 -85.69 -81.11 103.03 -85.79 103.03 -85.79
2*3Y 3.25 0.75 1.20 0.35 -0.42 475 -5.50 13.25 -5.50 10Y -97.33 -9.87 -87.46 -84.45 -85.37 98.82 -97.33 98.82 -97.33
2*4Y 6.25 0.75 3.75 3.21 0.78 10.50 -8.25 21.75 -8.25
2*5Y 7.50 1.00 415 451 117 1450 -10.00 27.25 -10.00 [ SPRD T2 M| T-1 T-2 T3 1Y Max | 1Y Min | 3Y Max | 3YMin
3*4Y 3.00 0.00 2.55 2.86 1.19 6.50 -3.25 8.50 -3.25 IRS 2*10Y | 11.00 0.50 10.50 7.50 7.25 20.50 -9.50 42.50 -9.50
3*5Y 425 0.25 2.95 416 1.59 11.00 -5.25 14.00 -5.25 KTB 2*10Y| 4950 1.00 48.50 48.00 48.00 59.20 410 68.70 410
4*5Y 1.25 0.25 0.40 1.30 0.40 5.25 -2.25 6.25 -2.25 UST 2*10Y| 3796 -5.23 43.19 49.24 43.74 67.49 -23.40 135.50 -23.40
5*7Y -0.25 -0.25 -0.40 -0.31 -0.02 3.25 -1.75 10.50 -1.75
5410y | 350 -0.50 3.20 2.95 3.08 1000 0.0 2225 0.0
7*10Y 3.75 -0.25 3.60 3.26 3.10 7.25 1.50 1275 1.50 IRS
10*12Y -4.75 -0.25 -4.55 -4.70 -0.73 3.00 -9.50 5.50 -9.50 06M oDD
10*15Y -10.25 0.25 -10.55 -11.21 -4.10 450 -18.00 8.00 -18.00 09M i
10*20Y -24.25 1.25 -25.35 -27.06 -15.57 4.00 -35.00 11.25 -35.00 01y
1.5Y
o2y [9875 172y 1.25
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y |05
1Y 1.000 -0.30 1.007 1.000 1.174 1918 0.878 1.935 0.878 04y
1.5Y 1.068 4.60 1.033 1.024 1.196 1.938 0.930 2113 0.930 05Y
2y 1.060 -0.70 1.068 1.075 1218 1.967 0.972 2.230 0.972 07Y SPRD
3y 1.090 2.00 1.081 1.038 1.195 1.981 0.022 2315 0.022 10Y
4y 1.301 2.40 1.288 1.263 1337 2.082 1.070 2,502 1.070 12Y
5Y 1331 3.40 1.301 1.282 1.365 2115 1.110 2,602 1.110 15Y
7Y 1.441 1.50 1423 1.410 1483 2216 1.163 2728 1.163 20Y
10Y 1.555 0.30 1.543 1512 1.561 2292 1.170 2.815 1.170 2y CCR -29 / -30
20Y 1.658 -0.90 1.644 1.574 1.595 2.240 0.705 2792 0.705 BRS
™ el Lv. | A jn |
91d CD 1.10 0.00 KTB 111.22 -0.14 111.40 111.44 111.22 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
| cAL | 075 -4.00 | LkTB | 131.50 -0.10 131.83 | 13223 | 13149 Hepsg 4 1 70 44 106 101 9% 85
2 o 19,116 A& | 324 19,440 18,570 29,252 22,123 29,098 20,985
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y -1.25 4.05 -3.16 1.15 422 12.25 -7.50 12.25 -17.75 IR 22| M KHAITS & X OPHMOl S2 £0| A 22| 7t SIEISHK| B & OFTH EB|Z k| 2217 HK|BA ZME g
1.5Y -6.55 -0.85 -5.53 -2.26 0.20 4.70 -10.20 4.70 -19.10 £2|= 250| LIEFLY 20K 227 Azal.
2y -5.00 420 -9.47 -7.50 -3.62 175 -12.95 175 -25.15
e EP R R R R R 74 g 2017 U PSS 25 9y SUE we 3Rl 5
5Y -24.60 1.10 -28.60 -23.72 -17.14 -3.20 -33.30 -2.25 -33.30
7v -35.85 2.75 4124 36.78 2896 7.85 4535 750 4535 CRS. T 712t ot=f. otz
10Y -43.50 3.70 -49.60 -43.79 -33.67 -7.50 -55.45 -7.50 -55.45
20Y -78.05 6.15 -85.03 -77.05 -52.71 52.25 -93.00 52.25 -93.00




