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U= AHHEY  MMF EHD = E32l(C2) JIESzE CD(91¥) =2 HALHH|
272.1 250.2 2.48% 2.492% 2.82% 2dE 3.773% -1.70
277.0 254.4 2.48% 2.495% 2.82% sHE 3.899% -2.50
272.1 255.6 2.46% 2.409% 2.50% 2.82% 108E 4277% -1.80
2734 2529 2.46% 2479% 2.81% 0dE 4.883% -0.10
274.8 2.49% 2.82% 10Y-2Y 504 0.00

ECRCE|
WE= Moyl il 5 =% - X3 27| A A |
5,778.01 -94.33 31.03.10 =1 26-3 2,204 [ C4FX 5,160 28 4500 =2 50 7,000
1,076.00 -13.85 35.12.10 =1 25-11 576 A 500 O TXY 4,600
1,474.708 4.10¥ 28.03.10 = 23-1 550 SA 400 2| AR 2,400
3.338% 2.3 27.03.10 =1 25-1 -250
3.660% 32 27.03.10 =1 07-3 -250
322 0.9
2l - %, %p
KOREAN/FOREIGN =7t HACHH| 7|2 CHINESE =7t HMUCHH|
3.70 3.60 3.63 0.00 O/N 3.70 3.65 3.68 0.00
3.70 3.60 3.65 0.00 T/N 3.7 3.65 3.68 0.00
375 3.70 3.71 0.00 w 3.78 3.70 3.74 0.00
393 3.83 3.89 0.00 1S 397 3.87 3.92 -0.03
412 4.02 4.07 -0.03 3S 4.05 3.95 4.02 -0.01
415 4.02 4.08 -0.07 6S 4.10 4.00 4.06 -0.01
4.20 4.05 413 -0.05 1YR 4.15 4.00 4.08 -0.01
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BID/OFFER CLOSING USDEHME 2| HYchy| KORIBOR SOFR TENOR BID OFFER
-6/-2 -4 347 0.02 2.50 3.62000 1M MAR -124 -120
-14/-10 -12 347 027 2.50 3.62128 1W*1S -103 97
-32/-26 -29 3.51 -0.02 2.50 3.62894 1%2 -150 -140
-135/-125 -130 3.67 0.00 2.60 3.65832 1*3 -295 -285
-420/-410 -415 3.92 -0.06 2.80 3.67854 16 -765 -745

-920/-860 -890 4.08 -0.03 2.88 3.70397 1%9 -1180 -1150
-1690/-1590 -1640 424 -0.03 3.11 3.74412 1%12 -1455 -1425
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1.28~1.29 / 3.18~3.19 / 5.6~5.7 / 6.17~6.18 / 7.29~7.30 / 9.16~9.17 / 10.28~10.29 / 12.9~12.100
1.16(8) / 2.25(F} / 4.17(8) / 5.29(8) / 7.10(%) / 8.28(%) / 10.23(8) / 11.27(%)
1.8(F) / 2.5(F) / 3.5(3) / 49(F) / 5.7(3) / 6.11(F) / 7.9(F) / 8.6(3) / 9.10(=) / 10.8(5) / 11.5(F) / 12.10(%)
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T 37t
6m 2.8550
9m 2.9625
1y 3.1025
1.5y 3.2600
2y 3.3450
3y 3.4300
4y 34750
Sy 3.5050
6y 3.5250
7y 3.5375
8y 3.5500
9y 3.5600
10y 3.5700
12y 3.5750
15y 3.5425
20y 3.4000
IRS 8
SPRI
T2 37t
1*2y 24.25
1*3y 3275
2*5y 16.00
3*5y 7.50
5*10y 6.50
10*20y -17.00
IRS 8
FL
T2 Bt
6m*9Im*1y -3.25
1%1.5%2y 7.25
2*5*10y 9.50

5*7*10y 0.00
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5*10 SPREAD

6.75
38 7
6.5
36 6
55
34 5
45
32 4
35
3 3
25
2.8 2
6m 9m 1y 15y 2y 3y 4y 5y 6y 7y 8y 9y 10y 15y 20y 48 3¢ 48 6Y 48 7Y 4% 8y 48 9d
--------- 49 39 49 62 4879 ----4"sY 49 9 510 325 5 3 6.75 6.5
40
Ct7| SPREAD “ 7| SPREAD
385 192 ——1*3 20
40 . 37 37.25 5. 75— 5 75 7.25 —T5
10 17 16.75 16
32 32.75 . 14.75 15
29.5 28
20 27.75 10 215 -18.5 -17
24.25 -23 -235 e
225 -20
20 P sgsy | smey | sm7Y | 4HeY | 4202
48 3y 48 6% 48 7Y 438 8Y 48 oY
—_—1*2 29.5 28 27.75 225 24.25 2*5 14.75 15 17 16.75 16
—1*3 38.5 37 37.25 32 32.75 3*5 5.75 6 7.5 7.25 7.5
10%20 -23 -235 =215 -18.5 -17
F8 FLY 2*5*10y FLY
125 1.5 %
9.5 9 8.25 115
0.75 1 1 7 7.25 10 10
0.75 o 105 9.5
-2.75 -2 -2.5 275 325 9.5
: 85
48 3y 48 6Y 48 7Y 49 8y 48 9Y
75
5*7*10y 0.75 1 1 0.75 0
1*1.5*2y 9.5 9 8.25 7 7.25 6.5
—6%9*12m -2.75 -2 -2.5 -2.75 -3.25 55
48 3¢ 48 6% 48 7Y 48 8¢ 48 o
—6%9*12m 1*1.5*2y 5*7*10y —2*5*10y 115 10 12 10 5




