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gws |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD M|
6M 14775 0.00 14745 1.4606 1.4626 1.9125 1.3750 1.9125 1.2875 -70,25 0.75 1y 0A6650 0.50 1.4550 0.3900 1%2Y -1550 3.00
oM 14125 0.00 14100 1.4051 1.4000 1.9125 1.2925 1.9125 1.2500 -74.50 2.00 1.5Y 0.5650 2.50 1.3950 1.0400 2*3Y -7.50 2.00
1y 1.3675 -0.25 1.3665 1.3653 1.3521 1.9200 1.2225 1.9200 1.2200 -76.25 2.50 2y 0.5100 3.50 1.3750 1.0900 2*5Y -13.50 0.50
1.5V 1.3100 0.50 1.3060 13126 1.2887 2.0250 1.1350 2.0250 1.1350 -81.25 4.00 3y 0.4350 5.50 1.4100 0.0450 3*4Y -3.50 0.00
2Y 1.2725 1.00 1.2615 1.2633 1.2352 21150 1.0700 21150 1.0700 -84.00 3.75 4y 0.4000 5.50 1.4600 0.0350 3*5Y -6.00 -1.50
3y 1.2475 1.50 1.2320 1.2326 1.1970 22225 1.0150 22225 1.0150 -85.75 2.00 5Y 0.3750 4.00 1.5300 0.0150 4*5Y -2.50 -1.50
4y 1.2400 1.75 1.2200 1.2185 1.1803 2.2900 0.9875 2.2950 0.9875 -79.00 1.25 7Y 0.4350 4.00 1.5750 0.0750 5*7Y 6.00 0.00
5Y 1.2325 2.00 1.2065 1.2056 1.1693 23350 0.9775 2.3400 0.9775 -65.00 1.25 10Y 0.6000 4.00 1.7900 0.2550 5*10Y 22.50 0.00
7Y 1.2250 2.75 1.1935 1.1980 1.1649 23825 0.9725 2.3950 0.9725
10Y 1.2500 2.75 1.2175 1.2243 1.1928 2.4475 0.9925 2.4850 0.9925 u.S. TREASURY (= AAY 7|F FH|)
12Y 1.2650 2.75 1.2325 1.2404 1.2113 24875 1.0125 25225 1.0125 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 1.2550 2.75 1.2230 1.2295 1.1993 25075 0.9925 2.5400 0.9925 2y 1.5479 -0.0678 1.6157 1.6395 1.6629 29773 14319 29773 0.5400
20Y 1.1775 2.75 1.1455 1.1531 1.1380 2.5300 0.9125 2.5600 0.9125 10Y 1.6379 -0.0293 1.6672 1.6828 1.6983 3.2382 14607 3.2382 1.3600
6*9M -6.50 0.00 -6.45 -5.55 -6.27 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M -4.50 -0.25 -4.35 -3.99 -4.79 8.00 -7.00 10.50 -7.00 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
1*2Y -9.50 1.25 -10.50 -10.20 -11.69 20.50 -15.50 23.00 -15.50 2y 20.09 -8.48 2857 30.75 32.29 103.03 17.69 103.03 -117.20
2*3Y -2.50 0.50 -2.95 -3.06 -3.82 10.75 -5.50 13.25 -5.50 10Y 14.29 -6.43 20.72 23.58 26.33 98.82 8.95 98.82 -29.70
2*4Y -3.25 0.75 -4.15 -448 -5.50 18.00 -8.25 23.50 -8.25
2*5Y -4.00 1.00 -5.50 -5.76 -6.59 22.75 -10.00 34.00 -10.00 Lv. HMUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
3*4Y -0.75 0.25 -1.20 -141 -1.68 7.50 -3.25 11.25 -3.25 IRS 2*10Y | -2.25 175 -4.00 -4.75 -5.50 35.75 -9.50 62.75 -9.50
3*5Y -1.50 0.50 -2.55 -2.70 -2.78 12.50 -5.25 22.00 -5.25 KTB 2*10Y| 14.80 1.80 13.00 11.50 9.50 63.50 410 79.50 410
4*5Y -0.75 0.25 -1.35 -1.29 -1.10 5.25 -2.25 10.75 -2.25 UST 2*10Y| 9.0 3.85 5.15 433 3.54 54.43 -23.40 177.00 -23.40
5*7Y -0.75 0.75 -1.30 -0.76 -0.44 6.25 -1.75 14.75 -1.75
540Y | 175 075 110 186 235 14.00 050 3025 050
7*10Y 2.50 0.00 2.40 2.63 2.80 7.75 175 15.50 175 IRS
10*12Y 1.50 0.00 1.50 161 1.84 4.00 1.50 6.75 -0.25 06M |47.75 COE
10*15Y 0.50 0.00 0.55 0.52 0.65 6.75 -0.25 11.75 -0.75 09M Tenor
10%20Y -7.25 0.00 -7.20 711 -5.48 10.25 -8.00 22.50 -11.00 01y  [3675
157 [315
BOND 02y [26.25 5*8y -125
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03y 6*12m -11
1y 1334 0.00 1339 1.306 1.281 1.918 1136 1.935 1.136 04y 6m*2y -215
1.5Y 1348 0.70 1358 1.340 1292 2113 1122 2113 1122 05Y 6*9m -6.5
2y 1347 1.70 1339 1323 1.280 2212 1.089 2.230 1.089 07Y SPRD [9m*2y -15
3y 1317 2.00 1.303 1.291 1241 2.308 0.092 2315 0.092 10Y 5410y 175
4y 1.395 2.50 1.382 1372 1313 2486 1.127 2.502 1.127 12Y
5Y 1375 2.00 1364 1.356 1307 2592 1122 2.602 1122 15Y
7Y 1.465 2.90 1436 1416 1.363 2711 1.163 2.728 1.163 20Y
10Y 1.495 3.50 1452 1431 1.376 2.815 1.170 2.815 1.170
20Y 1475 4.00 1433 1.387 1361 2.790 1.146 2792 1.146 @
Lv. HYy| Lv. HYd| Al a |
91d CD 1.55 0.00 KTB 110.75 -0.08 110.84 110.88 110.68 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL 1.55 -2.00 | LkTB | 13240 -043 13290 | 133.04 | 132.09 Hepdg 74 29 48 84 125 148 62 71
ERCH 30,135 ¥ 10,305 19,830 23,167 40,415 64,274 23,630 18,342
(1-2Y £¢, 3-10Y 20,258 A|Z7tEH I}
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 3.35 -0.25 277 5.97 7.09 12.25 -9.65 12.25 -17.75 Znxf 22|, 255 A= 2K 220 oo 22| A% ozt
1.5Y -3.80 -0.20 -5.18 -2.70 -0.29 4.05 -10.60 4.05 -19.10
2y -7.45 -0.70 -7.77 -5.99 -4.50 -0.25 -12.75 -0.25 -25.15 IRS, 55 R7H0A 22| A5 OFZ A8 AE|ZY.
& T 550 | ogs | ieas | nsa3 | iaar | a0 aoss | ias | 035 2 32l 420l BuHOZ ASHNE, ©7] 2ae U 7IZEE ol 7IHS HAUD 4rieE 4B ROl 24
5Y -14.25 0.00 -1571 -15.08 -13.79 -3.20 -26.75 -2.25 -27.25
7Y -24.00 015 -24.25 2179 -19.77 7.85 -34.75 7.50 -37.65 CRS, @ 72 32| &5
10Y -24.50 -0.75 -23.49 -20.66 -18.33 -7.50 -37.00 -7.50 -38.70
20Y -29.75 -1.25 -28.77 -23.39 -22.29 1.75 -30.75 1.75 -48.50




