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wS |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
6M 1.7400 1.75 1.7320 1.7270 1.7238 1.7575 1.3900 2.6550 1.2875
M 1.7750 2.25 1.7630 1.7688 1.7772 1.8300 1.4100 2.6675 1.2500
1Y 1.7950 2.50 1.7805 1.7909 1.8135 1.9100 1.4350 2.6800 1.2200
1.5Y 1.8250 2.00 1.8145 1.8309 1.8750 2.0250 1.4700 2.7275 1.1900
2Y 1.8450 2.25 1.8340 1.8573 1.9197 2.1150 1.5000 2.7750 1.1675
3Y 1.8825 2.50 1.8725 1.8971 1.9785 2.2225 1.5550 2.8575 1.1550
4Y 1.9175 2.25 1.9075 1.9339 2.0236 2.2950 1.6050 2.9250 1.1575
5Y 1.9475 2.00 1.9360 1.9665 2.0595 2.3400 1.6475 2.9825 1.1575
7Y 1.9875 2.00 1.9760 2.0088 2.1011 2.3950 1.7050 3.0675 1.1675
10Y 2.0525 2.00 2.0405 2.0728 2.1644 24850 1.7825 3.1875 1.2125
12Y 2.0925 2.00 2.0805 2.1109 2.2034 2.5225 1.8175 3.2300 1.2150
15Y 2.1050 2.00 2.0930 2.1244 2.2242 2.5400 1.8250 3.2675 1.2150
20Y 2.1125 1.75 2.1025 2.1333 2.2405 2.5600 1.8250 3.3875 1.2150
6*9M 3.50 0.50 3.10 418 535 12.50 175 12.50 -6.00
9*12M 2.00 0.25 175 221 3.63 10.50 125 10.50 -4.25
1*2Y 5.00 -0.25 5.35 6.64 10.62 23.00 5.00 23.00 -5.50
2*3Y 3.75 0.25 3.85 3.99 5.89 13.25 3.50 13.25 -175
2*4Y 7.25 0.00 7.35 7.66 1039 21.75 7.00 23.50 -175
2*5Y 10.25 -0.25 10.20 1093 13.98 27.25 9.75 34.00 -175
3*4y 3.50 -0.25 3.50 3.68 4.50 8.50 3.25 11.25 -0.50
3*5Y 6.50 -0.50 6.35 6.94 8.09 14.00 5.75 22.00 -0.50
4*5Y 3.00 -0.25 2.85 3.26 3.59 6.00 2.25 10.75 -0.25
5*7Y 4.00 0.00 4.00 4.23 417 8.50 2.50 14.75 0.25
5*10Y 10.50 0.00 1045 10.63 10.50 20.25 7.25 30.75 3.75
7*10Y 6.50 0.00 6.45 6.40 6.33 1175 4.25 16.75 3.00
10*12Y 4.00 0.00 4.00 381 3.90 4.50 2.50 7.75 -0.25
10*15Y 5.25 0.00 5.25 5.16 5.98 6.75 2.50 15.00 -0.75
10*20Y 6.00 -0.25 6.20 6.05 7.61 10.25 3.00 31.00 -11.00
BOND
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
1y 1.801 2.50 1783 1.788 1.828 1.935 1.400 2.673 1.237
1.5Y 1.856 2.00 1.844 1.855 1.921 2113 1.517 2721 1.232
2Y 1.882 2.00 1.876 1.898 1.987 2.230 1.577 2.782 1.225
3Y 1.920 3.00 1.911 1.939 2.042 2315 1.617 2.847 1.200
a4y 2.045 2.50 2.029 2.039 2.156 2.502 1.760 2.982 1.232
5Y 2.082 2.20 2.076 2.130 2.266 2.602 1.830 3.087 1217
7Y 2.196 1.60 2193 2.252 2391 2.728 2.024 3.190 1.270
10Y 2.262 1.20 2.259 2.329 2476 2.815 2.115 3.407 1355
20Y 2.190 1.00 2.189 2.281 2453 2.792 2.176 3.586 1430
Lv. ]| Lv. | Al a |
91d CD 1.65 0.00 KTB 108.90 -0.10 108.99 109.01 108.74
[ cALL 1.52 0.00 | kB | 12436 -0.12 12447 | 12447 | 124.05
(1-2Y £¢, 3-10Y 20,258 A|Z7tEH I}
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
1y -0.60 0.00 -0.23 0.27 -146 9.00 -11.20 11.00 -17.75
1.5Y -3.10 0.00 -297 -2.38 -4.62 240 -15.60 7.00 -19.10
2Y -3.70 0.25 -4.22 -4.10 -6.72 -1.35 -18.30 5.50 -25.15
3Y -3.75 -0.50 -3.87 -4.23 -6.36 -2.25 -13.50 5.00 -19.50
4y -12.75 -0.25 -1211 -10.52 -13.26 -7.55 -25.00 2.00 -30.35
5Y -1345 -0.20 -14.04 -16.32 -20.66 -13.25 -27.25 4.55 -27.25
7Y -20.85 0.40 -21.69 -24.35 -29.01 -20.85 -35.40 -3.75 -37.65
10Y -20.95 0.80 -21.87 -25.67 -31.15 -20.95 -38.70 -8.20 -38.70
20Y -7.75 0.75 -8.61 -14.80 -21.22 -7.75 -48.50 -145 -48.50

HMUH| Tenor | 1Y Max 1Y Min SPRD x1<gu|
-45,50 3.50 1Y 13400 6.00 1.6200 0.8050 1*2Y —1OAOO -3.00
-54.50 1.50 1.5Y 1.2800 3.50 1.6600 0.8600 2*3Y -0.50 -1.00
-60.50 0.75 2Y 1.2400 3.00 1.6950 0.9250 2*5Y 4.00 -0.50
-64.75 -0.50 3Y 1.2350 2.00 1.7550 0.9850 3*4Y 1.50 0.50
-66.75 0.25 4y 1.2500 2.50 1.8000 1.0700 3*5Y 4.50 0.50
-66.75 0.50 5Y 1.2800 2.50 1.8500 1.0800 4*5Y 3.00 0.00
-67.75 0.50 7Y 1.3100 2.50 1.8950 1.1050 5*7Y 3.00 0.00
-55.75 0.50 10Y 1.4950 2.50 2.0500 1.2200 5*10Y 21.50 0.00
U.S. TREASURY (= FYY 7|1F M eH|)
Tenor | 1Y Max 1Y Min 3Y Max 3Y Min
2Y 2.7606 0.0125 2.7481 2.7479 2.7108 2.7606 1.1806 2.7606 0.3100
10Y 2.9722 0.0055 2.9667 2.9786 2.9355 31131 2.0387 31131 1.3600
U.S. TREASURY - KTB (o= AYY 7|&E HUH
Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
2Y 87.86 -0.75 88.61 86.29 83.38 88.61 -5343 88.61 -245.00
10Y 71.02 -0.65 71.67 70.86 68.35 71.67 -24.46 71.67 -88.00
Lv. | T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
IRS 2*10Y 20.75 -0.25 21.00 20.50 20.00 42.50 19.50 62.75 2.75
KTB 2*10Y 38.00 -0.80 38.80 38.50 37.50 68.70 35.80 82.90 11.80
UST 2*10Y 21.16 -0.70 21.86 23.07 2247 105.99 18.51 221.00 18.51
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TODAY KRX CCP HYUH| T-1 T-2 T3 T-4 T-5 T-6
Hazg 130 A 24 106 93 60 104 132 102
2 9 ‘ 61,201 243 ‘ 26,891 34,310 23,625 18,025 32,590 38,813 26,810
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