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Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
6M 1.6925 0.25 1.6870 1.6950 1.6819 1.7200 1.2925 2.6800 1.2875
IM 1.7575 0.00 1.7525 1.7646 1.7497 1.8025 1.2750 2.7075 1.2500
1Y 1.8250 0.00 1.8185 1.8396 1.8210 1.8850 1.2625 2.7450 1.2200
1.5Y 1.9475 0.25 1.9390 1.9578 1.9197 2.0050 1.2500 2.8100 1.1900
2Y 2.0375 0.25 2.0280 2.0414 1.9898 2.1000 1.2325 2.8850 1.1675
3Y 2.1525 0.25 2.1470 2.1469 2.0758 2.2175 1.2250 3.0275 1.1550
4Y 2.2250 0.25 2.2240 2.2143 2.1315 2.2950 1.2250 3.1450 1.1575
5Y 2.2800 0.50 2.2765 2.2590 2.1693 2.3400 1.2250 3.2400 1.1575
7Y 2.3425 0.50 2.3410 2.3091 2.2092 2.3925 1.2350 3.3800 1.1675
10Y 24275 0.50 24225 23770 2.2680 24725 1.2675 3.5250 1.2125
12Y 2.4650 0.50 2.4600 24164 2.3064 2.5100 1.2725 3.5600 1.2150
15Y 24825 0.50 24775 24320 2.3188 2.5275 1.2725 3.5825 1.2150
20Y 2.5000 0.50 2.4950 24486 2.3233 2.5450 1.2625 3.7325 1.2150
6*9M 6.50 -0.25 6.55 6.96 6.78 12.50 -2.50 12.50 -6.00
9*12M 6.75 0.00 6.60 7.50 7.13 10.50 -175 10.50 -4.25
1*2Y 21.25 0.25 20.95 20.18 16.89 22.75 -3.75 22.75 -5.50
2*3Y 11.50 0.00 11.90 10.55 8.60 13.25 -0.75 14.25 -175
2*4Y 18.75 0.00 19.60 17.29 1417 21.75 -0.75 27.75 -1.75
2*5Y 24.25 0.25 24.85 21.76 17.95 27.25 -0.75 38.50 -1.75
3*4y 7.25 0.00 7.70 6.74 5.57 8.50 0.00 14.00 -0.50
3*5Y 1275 0.25 1295 1121 9.35 14.00 0.00 25.00 -0.50
4*5Y 5.50 0.25 5.25 447 3.78 6.25 0.00 11.25 -0.25
5*7Y 6.25 0.00 6.45 501 3.98 10.50 0.75 15.25 0.25
5*10Y 1475 0.00 14.60 11.80 9.87 22.25 4.25 30.75 3.75
7*10Y 8.50 0.00 8.15 6.79 5.88 1275 3.25 16.75 3.00
10*12Y 3.75 0.00 375 3.94 3.84 4.50 -0.25 7.75 -0.25
10*15Y 5.50 0.00 5.50 5.50 5.08 6.00 -0.75 15.00 -0.75
10*20Y 7.25 0.00 7.25 7.16 5.53 7.50 -11.00 31.00 -11.00
BOND
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
1y 1.861 0.90 1.849 1.836 1.835 1.885 1.297 2.720 1.237
1.5Y 2.068 0.90 2.044 2.023 1.999 2.068 1302 2.820 1.232
2Y 2.190 0.30 2177 2.161 2.106 2.230 1.295 2.920 1.225
3Y 2.287 1.00 2271 2.238 2.159 2.306 1.250 3.050 1.200
4Y 2429 0.80 2420 2407 2318 2496 1.310 3.280 1.232
5Y 2.535 1.00 2.524 2.503 2.386 2.602 1.270 3410 1.217
7Y 2.675 1.80 2.664 2.633 2.514 2.728 1357 3.563 1.270
10Y 2.767 1.90 2761 2.706 2.572 2.812 1424 3.750 1.355
20Y 2.730 2.00 2721 2.646 2.535 2.757 1457 3.943 1430
Lv. HYy| Lv. | Al a |
91d CD 1.65 0.00 KTB 107.55 -0.03 107.62 107.64 107.55
[ caL | 150 0.00 | kB | 119.22 -0.18 11950 | 11956 | 119.22
(1-2Y £¢, 3-10Y 20,258 A|Z7tEH I}
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
1y -3.60 -0.90 -3.03 0.33 -141 9.00 -17.75 11.00 -17.75
1.5Y -12.05 -0.65 -10.46 -6.55 -7.97 240 -19.10 7.00 -19.10
2Y -15.25 -0.05 -14.86 -11.91 -11.59 -1.35 -25.15 5.50 -25.15
3Y -1345 -0.75 -12.42 -9.10 -835 475 -19.50 8.75 -19.50
4y -20.40 -0.55 -19.60 -19.29 -18.60 -6.90 -30.35 2.00 -30.35
5Y -25.50 -0.50 -24.73 -24.39 -21.64 -2.25 -27.25 4.55 -27.25
7Y -33.25 -1.30 -32.30 -3242 -30.46 -11.50 -37.65 -3.75 -37.65
10Y -33.95 -140 -33.81 -32.87 -30.40 -12.95 -38.70 -6.50 -38.70
20Y -23.00 -1.50 -22.62 -19.69 -21.21 -14.75 -48.50 -145 -48.50

HMUH| Tenor | 1Y Max 1Y Min SPRD x1<gu|
-54,50 -5.00 1Y 12800 -5.00 1.6200 0.7650 1*2Y 2A05 0.00
-60.25 -3.75 1.5Y 1.3450 -3.50 1.6600 0.9150 2*3Y 2.05 0.00
-62.25 -3.75 2Y 14150 -3.50 1.6950 0.8850 2*5Y 20.00 0.00
-65.25 -3.75 3Y 1.5000 -3.50 1.7550 0.8550 3*4Y 6.50 0.00
-66.00 -3.75 4y 1.5650 -3.50 1.8000 0.8400 3*5Y 11.50 0.00
-66.50 -4.00 5Y 1.6150 -3.50 1.8500 0.8350 4*5Y 5.00 0.00
-62.25 -4.00 7Y 1.7200 -3.50 1.8950 0.8050 5*7Y 10.50 0.00
-56.75 -4.00 10Y 1.8600 -3.50 2.0150 0.7900 5*10Y 24.50 0.00
U.S. TREASURY (= FYY 7|1F M eH|)
Tenor | 1Y Max 1Y Min 3Y Max 3Y Min
2Y 2.0650 -0.0404 2.1054 2.1256 2.1133 2.1649 0.7300 2.1649 0.2800
10Y 2.8557 0.0273 2.8284 2.8372 2.8029 2.8557 1.5300 3.0300 1.3600
U.S. TREASURY - KTB (6h= Qe 7|E MY
Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
2Y -12.50 -4.34 -8.16 -3.14 -4.87 10.19 -70.50 10.19 -264.00
10Y 8.87 0.83 8.04 1252 3.89 47.40 -24.46 4740 -98.50
Lv. | T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
IRS 2*10Y 39.00 0.25 38.75 37.00 40.00 42.50 3.50 68.25 2.75
KTB 2*10Y 57.70 1.60 56.10 55.50 60.20 68.70 1250 89.00 11.80
UST 2*10Y| 79.07 6.77 72.30 71.16 68.96 135.50 41.06 264.00 41.06
IRS
06MS oDD
05M Tenor
01y
1.5Y
02y 35/25/325/03 2*5Y 24.25
03y 1475/ 14.5 / 14.25 2*3Y 11.25
04y 2175/ 22 /225
05Y 26.75/27.25/ 275
7Y SPRD
10Y
12y
15Y
20Y
CRS
TODAY KRX CCP HYUH| T-1 T-2 T3 T-4 T-5 T-6
LEEES 168 A -26 194 136 162 130 133 175
2 o ‘ 62,328 A ‘ 2,578 59,750 32,260 45,602 30,285 31,390 66,829
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