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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 1.0100 0.00 1.0100 1.0164 1.1993 19125 0.9350 19125 0.9350 =1 17,75 425 1Y -oA2450 5.00 1.3900 -1.4500 1%2Y 850 3.00
oM 0.9675 0.50 0.9635 0.9815 1.1606 19125 0.9050 19125 0.9050 -113.00 525 1.5Y -0.2000 6.50 13150 1.1000 2*3Y 4.00 0.50
1Y 0.9325 0.75 0.9255 0.9541 1.1299 1.9200 0.8750 1.9200 0.8750 -109.00 6.25 2y -0.1600 8.00 1.2450 1.1000 2*5Y 450 1.00
1.5Y 0.9300 1.25 0.9225 0.9609 1.1162 1.9300 0.8650 2.0250 0.8650 -106.50 6.75 3y -0.1200 8.50 1.2400 -0.5650 3*4Y 0.00 0.00
2y 0.9300 175 0.9225 0.9694 1.1042 1.9350 0.8950 2.1150 0.8950 -108.50 7.00 4y -0.1200 8.50 1.2150 -0.4750 3*5Y 0.50 0.50
3y 0.9450 175 0.9440 0.9904 1.1047 1.9375 0.9200 2.2225 0.9200 -109.00 7.00 5Y -0.1150 9.00 1.2100 -0.4100 4*5Y 0.50 0.50
4y 0.9650 1.50 0.9720 1.0276 1.1218 1.9500 0.9050 2.2950 0.9050 -99.00 7.00 7v -0.0150 9.00 1.2700 -0.3100 5*7Y 10.00 0.00
5Y 0.9750 2.00 0.9870 1.0436 1.1289 1.9600 0.8875 2.3400 0.8875 -85.25 6.25 10Y 0.1650 9.00 1.4600 -0.1250 5*10Y 28.00 0.00
7v 0.9750 2.00 0.9895 1.0450 1.1288 1.9875 0.8775 2.3950 0.8775
10Y 1.0175 275 1.0325 1.0865 1.1626 2.0525 0.8925 2.4850 0.8925 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.0125 3.00 1.0180 1.0499 1.1480 2.0825 0.8775 2.5225 0.8775 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 0.9650 3.00 0.9690 0.9903 1.1088 2.0875 0.8525 2.5400 0.8525 2y 0.2019 -0.0167 0.2186 0.2151 0.2432 2.8407 0.2019 29773 0.2019
20Y 0.8275 2.75 0.8335 0.8448 0.9860 2.0825 0.6975 2.5600 0.6975 10Y 0.6434 0.0198 0.6236 0.7537 0.7674 3.0637 0.5685 3.2382 0.5685
6*9M -4.25 0.50 -4.65 -3.49 -3.88 3.50 -12.50 12.50 -12.50 U.S. TREASURY - KTB (32 ¥ 7|1F H
9*12M -3.50 0.25 -3.80 -2.74 -3.07 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 -0.25 1.00 -0.30 153 -2.57 7.50 -15.50 23.00 -15.50 2y -77.81 -3.47 -74.34 -74.99 -71.68 96.20 -85.69 103.03 -85.69
2*3Y 1.50 0.00 2.15 2.10 0.05 4.00 -5.50 13.25 -5.50 10Y -80.46 -0.82 -79.64 -70.83 -70.76 91.58 -97.33 98.82 -97.33
2*4Y 3.50 -0.25 495 5.83 1.77 10.50 -8.25 21.75 -8.25
2*5Y 4.50 0.25 6.45 743 248 14.50 -10.00 27.25 -10.00 Lv. My T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 2.00 -0.25 2.80 3.73 1.71 6.50 -3.25 8.50 -3.25 IRS 2*10Y 8.75 1.00 7.75 11.75 13.50 19.75 -9.50 42.50 -9.50
3*5Y 3.00 0.25 430 533 242 11.00 -5.25 14.00 -5.25 KTB 2*10Y|  46.80 1.00 45.80 49.70 51.50 59.20 410 68.70 410
4*5Y 1.00 0.50 1.50 1.60 0.71 5.25 -2.25 6.25 -2.25 UST 2*10Y| 44.15 3.65 40.50 53.86 5242 67.49 -23.40 135.50 -23.40
5*7Y 0.00 0.00 0.25 0.14 -0.01 3.25 -1.75 10.50 -1.75
5410V | 425 075 455 4.29 337 10.00 050 2225 050
7*10Y 425 0.75 430 415 3.38 7.25 1.50 12.75 1.50 IRS
10*12Y -0.50 0.25 -1.45 -3.66 -145 3.00 -9.50 5.50 -9.50 06M oDD
10*15Y -5.25 0.25 -6.35 -9.63 -5.38 450 -18.00 8.00 -18.00 09M i
10*20Y -19.00 0.00 -19.90 -24.18 -17.66 3.50 -35.00 11.25 -35.00 01y
1.5Y
BOND 02y |93 6*12m -8.75
Tenor Lv. HYUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 9*12m -4
1Y 0.871 0.50 0.856 0.924 1.088 1918 0.828 1.935 0.828 04Y
1.5Y 0.934 0.40 0.930 0.988 1.121 1.938 0.921 2113 0.921 05y [975/97
2y 0.980 1.80 0.962 1.033 1.142 1.950 0.942 2.230 0.942 07Y SPRD
3y 1.010 2.00 0.993 1.056 1.125 1.947 0.022 2315 0.022 10Y
4y 1.155 2.30 1.146 1.259 1.281 2.037 1.070 2.502 1.070 12Y
5Y 1.220 2.80 1210 1.297 1315 2.050 1.110 2.602 1.110 15Y
7v 1330 2.90 1.325 1417 1432 2.140 1.163 2.728 1.163 20Y
10Y 1.448 2.80 1452 1.541 1.522 2.210 1.170 2.815 1.170 1.5y CCR -19
20Y 1.567 2.00 1.556 1.637 1.575 2.167 0.705 2792 0.705 CRs |2y CCR -23
PEEE‘ Lv. Y| Lv. Y| Al o |
91d CD 1.10 0.00 KTB 111.59 -0.08 111.63 111.65 111.58 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 074 1.00 | LkTB | 13276 -0.38 132.93 | 133.06 | 132.66 Hepsg 78 0 78 40 26 48 72 78
EREN 17,420 & | -9.640 27,060 11,222 10,555 14,844 21,655 26,594
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 6.15 0.25 6.91 2.98 418 12.25 -7.50 12.25 -17.75 =0 22| 0lg AL FEME XLt S AR M 227(7 B2 45 MI2 X80 IOk S2| 45 FEI}
1.5Y -0.40 085 073 ~2.68 047 4.70 -10.20 4.70 -19.10 AE RAZLH0| CHSSH7| flet Sl AP EM 7|25 20 7H20H OHS F 31 2098 AUEES UE EY REE AMQ0ez
2y -5.00 -0.05 -3.93 -6.33 -3.74 175 -12.95 175 -25.15 =3
3Y -6.50 -0.25 -4.94 -6.59 -2.03 100.30 -16.45 100.30 -19.50
B B R e B e IRS. 27} BXIE OLf HUHOZ XM LMol ST DES Ho|n M7 A5, 104 20ETZ0AE 1Sk
7v -35.50 -0.90 -33.53 37.24 3027 7.85 4535 750 4535 ZME =lZEl= SHYS LAY
10Y -43.05 -0.05 -41.95 -45.42 -35.96 -7.50 -55.45 -7.50 -55.45
20Y -73.95 0.75 -72.25 -79.25 -58.92 52.25 -93.00 52.25 -93.00 CRS. ® 17t 45, 0t




