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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 °='HI
6M 1.8600 0.00 1.8585 1.8711 18711 19125 1.6075 2.1000 1.2875 -55,50 1.00 1Y 12850 1.00 1.5900 0.9950 1%2Y = &oo 0.50
oM 1.8550 0.00 1.8495 1.8496 1.8598 19125 1.6900 2.0775 1.2500 -61.75 1.25 1.5Y 1.1900 1.50 1.6150 1.2350 2*3Y -5.00 -0.50
1Y 1.8400 0.00 1.8280 1.8224 1.8418 1.9200 17575 2.0550 1.2200 -66.25 1.00 2Y 1.1050 1.50 1.6300 1.3200 2*5Y -10.00 -0.50
1.5Y 1.8075 0.25 1.7860 17754 18123 2.0250 17125 2.0675 1.1900 -67.75 0.25 3Y 1.0550 1.00 1.6800 1.0050 3*4Y -1.50 0.00
2y 17675 0.50 1.7400 1.7350 1.7801 2.1150 16725 2.1150 1.1675 -67.75 0.00 4y 1.0400 1.00 1.7200 0.9550 3*5Y -5.00 0.00
3y 17325 0.75 1.7000 1.6995 17483 2.2225 1.6350 22225 1.1550 -70.50 0.00 5Y 1.0050 1.00 1.7800 0.9000 4*5Y -3.50 0.00
4y 17175 1.00 1.6825 1.6798 17351 2.2950 16150 2.2950 1.1575 -67.00 -0.25 7Y 1.0400 1.00 1.8950 0.9400 5*7Y 3.50 0.00
5Y 1.7100 1.00 16730 1.6709 17292 2.3400 1.6050 2.3400 1.1575 -54.00 -0.25 10Y 1.1950 1.00 2.0500 1.1450 5*10Y 19.00 0.00
7v 1.7100 1.25 1.6700 1.6655 1.7300 2.3950 1.5950 2.3950 1.1675
10Y 1.7350 1.25 1.6955 1.6891 1.7650 2.4850 1.6150 2.4850 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.7600 1.25 1.7205 1.7139 1.7913 2.5225 1.6425 2.5325 12150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 17625 1.25 17225 17168 17992 2.5400 1.6450 2.5825 1.2150 2y 2.4062 0.0085 2.3977 2.3976 2.3520 29773 17308 29773 0.4100
20Y 1.7350 1.25 1.6950 1.6921 17812 2.5600 1.6225 2.7350 1.2150 10Y 2.5935 0.0415 2.5520 2.5688 24979 3.2382 23187 3.2382 1.3600
6*9M -0.50 0.00 -0.90 -2.15 -1.14 10.00 -5.25 12.50 -6.00 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -1.50 0.00 -2.15 -2.73 -1.79 8.75 -4.50 10.50 -4.50 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -7.25 0.50 -8.80 -8.74 -6.17 23.00 -11.00 23.00 -11.00 2y 63.62 0.45 63.17 65.56 61.00 103.03 -38.42 103.03 -159.50
2*3Y -3.50 0.25 -4.00 -3.55 -3.18 13.25 -4.25 13.25 -4.25 10Y 66.15 3.45 62.70 68.38 62.59 98.82 -22.13 98.82 -63.50
2*4Y -5.00 0.50 -5.75 -5.53 -4.50 21.75 -6.50 23.50 -6.50
2*5Y -5.75 0.50 -6.70 -6.41 -5.10 27.25 -7.75 34.00 -7.75 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y -1.50 0.25 -1.75 -1.98 -1.32 8.50 -2.50 11.25 -2.50 IRS 2*10Y | -3.25 0.75 -4.00 -5.00 -5.00 42.50 -6.50 6275 -6.50
3*5Y -2.25 0.25 -2.70 -2.86 -1.91 14.00 -3.50 22.00 -3.50 KTB 2*10Y| 16.20 0.30 15.90 14.30 13.00 63.50 430 82.90 430
4*5Y -0.75 0.00 -0.95 -0.89 -0.60 6.00 -1.25 10.75 -1.25 UST 2*10Y| 1873 3.30 15.43 17.12 14.59 79.07 6.06 177.00 6.06
5*7Y 0.00 0.25 -0.30 -0.54 0.09 7.25 -1.25 14.75 -1.25
5410V | 250 025 225 1.83 358 1625 075 3075 075
7*10Y 2.50 0.00 2.55 2.36 3.50 9.50 2.00 16.75 2.00 IRS
10*12Y 2.50 0.00 2.50 248 2.63 450 2.00 7.75 -0.25 06M oDD
10*15Y 2.75 0.00 2.70 276 342 6.75 2.00 13.00 -0.75 09M i
10*20Y 0.00 0.00 -0.05 0.30 1.62 10.25 -1.50 27.50 -11.00 o1y [84
1.5Y
BOND 02Y |[76.25/76.75
Tenor Lv. HMUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y
1Y 1.777 0.00 1.771 1.779 1812 1.935 1.743 2.115 1.237 04Y
1.5Y 1.781 0.00 1.769 1.778 1.819 2113 1.739 2.115 1.232 05Y
2y 1.770 0.40 1.752 1.765 1.811 2.230 1.715 2.230 1.225 07Y SPRD
3y 1.762 0.20 1.742 1.739 1.784 2315 1.675 2315 1.200 10Y
4y 1.815 0.30 1.793 1792 1.845 2.502 1.725 2.502 1.232 12Y
5Y 1.807 0.50 1.781 1.771 1.839 2.602 1.697 2.602 1217 15Y  |74.25
7v 1.889 0.60 1.857 1.853 1.935 2.728 1.779 2.728 1.270 20Y
10Y 1.932 0.70 1.896 1.886 1.957 2.815 1.805 2.815 1.355 3y ccs 5.5
20Y 1.945 1.50 1.913 1911 2.005 2792 1.840 2.851 1430 BRS
PEEEW Lv. Y| Lv. Y| Al prul |
91d CD 1.86 0.00 KTB 109.39 -0.02 109.42 109.46 109.39 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 176 -1.00 | kTB | 127.79 -0.07 127.90 | 12809 | 127.74 EEEE] 57 A 27 84 90 106 120 85 105
2 9 | 18510 A | -14,255 32,765 45,356 33,155 57,465 41,816 29,803
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 6.30 0.00 5.74 435 3.01 6.75 -9.65 9.00 -17.75 20 22|, 22| A5, RBA QAR ¥EF slat & opzt,
1.5Y 2.65 0.25 1.70 -0.26 -0.63 2.65 -15.60 2.65 -19.10
2y -0.25 0.10 -1.24 -3.04 -3.05 -0.25 -15.70 -0.25 -25.15 RS, H TL7F OFmBIAl & EHH CH|4(3t RBA QAR Agto 2 B
3Y -2.95 0.55 -4.24 -3.93 -3.54 2.55 -13.50 475 -19.50 = ZH9 2E9 Of7] BEtoz AL M
4y -9.75 0.70 -11.07 -11.22 -10.99 -4.50 -25.00 2.00 -30.35
5Y -9.70 0.50 -10.76 -9.97 -11.03 -3.20 -27.25 455 -27.25
7v -17.90 0.65 1874 -18.70 2047 7.85 -35.15 470 -37.65 Rs, ™ 72 &3
10Y -19.70 0.55 -20.07 -19.68 -19.24 -7.50 -37.50 -7.50 -38.70
20Y -21.00 -0.25 -21.84 -21.84 -22.37 175 -29.60 175 -48.50




