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gwRS ... |
Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 13875 0.50 13870 14210 1.5995 19125 13750 19125 1.2875 -79,25 275 1Y oA4450 3.50 1.4550 0.3900 12y -2450 1.50
oM 13050 0.50 13095 1.3558 1.5349 19125 1.2925 19125 1.2500 -82.50 3.50 1.5Y 0.3300 450 1.3950 1.0400 2*3Y -7.50 0.00
1Y 1.2375 0.75 1.2430 13023 14828 1.9200 1.2225 1.9200 1.2200 -89.25 375 2y 0.2000 5.00 1.3800 1.0900 2*5Y -10.00 0.50
1.5Y 1.1550 1.00 1.1590 1.2316 14157 2.0250 1.1350 2.0250 1.1350 -91.25 375 3y 0.1250 5.00 1.4850 0.0450 3*4Y -0.50 0.50
2y 1.0925 1.25 1.0955 11753 13640 2.1150 1.0700 2.1150 1.0700 -89.25 4.00 4y 0.1200 550 1.5350 0.0350 3*5Y -2.50 0.50
3y 1.0375 1.25 1.0425 11326 13213 2.2225 1.0150 2.2225 1.0150 -90.25 4.00 5Y 0.1000 550 1.6100 0.0150 4*5Y -2.00 0.00
ay 1.0125 1.50 1.0175 11118 13026 2.2900 0.9875 2.2950 0.9875 -83.75 375 7Y 0.1600 550 1.7400 0.0750 5%7Y 6.00 0.00
5Y 1.0025 1.50 1.0075 11028 1.2911 2.3350 0.9775 2.3400 0.9775 -67.75 375 10Y 0.3400 550 1.9250 0.2550 5%10Y 24.00 0.00
7Y 0.9975 1.75 1.0030 1.1006 1.2874 2.3825 0.9725 2.3950 0.9725
10Y 1.0175 1.75 1.0240 1.1281 13178 24475 0.9925 2.4850 0.9925 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.0375 1.75 1.0440 1.1473 1.3385 2.4875 1.0125 2.5225 1.0125 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.0175 1.75 1.0250 1.1353 13316 2.5075 0.9925 2.5400 0.9925 2y 1.5082 -0.0411 1.5493 1 .4885 1.501 8 2.9773 1.4885 2.9773 0.5400
20Y 0.9400 2.00 0.9485 1.0816 1.2941 2.5300 0.9125 2.5925 0.9125 10Y 1.5546 -0.0559 1.6105 15597 1.5278 3.2382 15278 3.2382 1.3600
6*9M -8.25 0.00 775 -6.53 -6.46 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB ¢h= 9AY 7| Mol
9*12M -6.75 0.25 -6.65 -5.35 -5.20 8.00 -7.00 10.50 -7.00 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1%2Y -14.50 0.50 -14.75 -12.70 -11.88 20.50 -15.25 23.00 -15.25 2y 41.12 -491 46.03 39.65 3598 103.03 10.79 103.03 -130.00
273Y -5.50 0.00 -5.30 -4.26 -4.27 10.75 -5.50 13.25 -5.50 10Y 35.46 739 42.85 38.97 30.28 98.82 8.95 98.82 -41.20
2*4Y -8.00 0.25 -7.80 -6.35 -6.15 18.25 -8.25 23.50 -8.25
2*5Y -9.00 025 -8.80 7.25 -7.30 23.25 -10.00 34,00 -10.00 | SPRD T2 HH| T-1 T-2 T-3 1Y Max | 1Y Min | 3Y Max | 3Y Min
3*4Y -2.50 0.25 -2.50 -2.09 -1.88 7.50 -3.25 11.25 -3.25 IRS 2*10Y | -7.50 0.50 -8.00 775 -6.25 35.75 -9.50 62.75 -9.50
3*5Y -3.50 0.25 -3.50 -2.99 -3.03 12.50 -5.25 22.00 -5.25 KTB 2*10Y| 1030 1.00 9.30 7.80 8.30 63.50 430 82.90 430
4*5Y -1.00 0.00 -1.00 -0.90 -1.15 525 225 10.75 -2.25 UST 2<10Y| 464 -148 6.12 7.12 2.60 5443 -23.40 177.00 -23.40
5*7Y -0.50 0.25 -045 021 -0.37 6.25 -1.75 14.75 -1.75
5+10Y 1.50 025 165 254 267 14.00 050 3075 050
7*10Y 2.00 0.00 2.10 275 3.03 7.75 175 16.75 175 IRS
10*12Y 2.00 0.00 2.00 1.91 2.08 450 1.50 7.00 -0.25 06M DD
10*15Y 0.00 0.00 0.10 0.71 139 6.75 -0.25 12.50 -0.75 09M Tenor
10%20Y 775 0.25 755 -4.65 -2.36 10.25 -8.00 24.25 -11.00 0ly |23
15Y |15/1525
o2v_[8s 5% 635
Tenor Lv. HUH| 5MA 20MA 60MA 1YMax | 1YMin | 3YMax | 3Y Min 03y [325/35 1012y 02
1v 1.142 -0.20 1.164 1.247 1428 1918 1.142 1.935 1.142 04y |0
1.5Y 1.135 1.00 1.145 1.232 1422 2113 1.122 2113 1.122 05Y
2y 1.097 0.80 1112 1214 1.405 2212 1.089 2.230 1.089 07y |98 SPRD
3y 1.100 1.00 0913 1.154 1362 2.308 0.092 2315 0.092 10Y
ay 1.145 1.30 1.152 1.240 1423 2486 1.127 2.502 1.127 12
5Y 1.145 1.50 1.150 1.239 1414 2,592 1.122 2.602 1.122 15Y
7Y 1.190 1.60 1.193 1.292 1.481 2711 1.163 2728 1.163 20Y
10y 1.200 1.80 1.200 1.303 1.495 2.815 1.170 2.815 1.170
20Y 1.192 1.70 1.185 1.291 1513 2.790 1.146 2792 1.146 @
™ el Lv. | A jn |
91d CD 1.49 0.00 KTB 111.39 -0.05 111.42 111.45 111.38 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ calL | 150 -1.00 | ktB_ | 13562 -0.22 13573 | 13586 | 13554 Hepg 80 7 4 76 83 0 70 128 36
2 9 | 24,825 o2 | -1688 26,513 36,835 0,000 15,975 40,455 17,775
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 9.55 0.95 7.94 555 552 1045 -9.65 1045 -17.75 Z0K) 22|, SA| ZA9 0 ATy 22) Ao Chsh AR J| K|S (XS Wl S gere gon] 2| A
1.5Y 2.00 0.00 142 -0.07 -0.64 3.70 -10.60 3.70 -19.10
2y -045 0.45 -1.69 -3.87 -4.14 -0.25 -13.75 -0.25 -25.15 IRS, 20| S50 M 77t 22| AL, HE AETY.
3y -6.25 0.25 1293 -2.09 -4.10 92.30 -12.25 92.30 -19.50 Hale mx| e el
ay -13.25 0.20 -1341 -12.80 -12.06 -4.50 -23.20 -0.45 -30.35
5Y -14.25 0.00 -14.27 -13.59 -12.30 -3.20 -27.25 -1.50 -27.25
7v 19.25 0.15 1896 19.11 1932 7.85 3475 750 -37.65 CRs, @ 712t 22| 43
10y -18.25 -0.05 -17.64 1747 -17.73 -7.50 -37.50 -7.50 -38.70

20Y -25.20 0.30 -23.61 -20.96 -21.89 1.75 -29.60 175 -48.50




