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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 x1<gu|
6M 14575 050 14550 14643 14363 19125 13750 19125 1.2875 -70,00 -2.25 v 0A6500 -150 14550 0.3900 122y -21Aoo -0.50
oM 13925 050 1.3865 13986 13727 19125 1.2925 19125 1.2500 -76.50 -3.00 1.5Y 0.5300 -1.50 1.3950 1.0400 2*3Y -5.50 0.00
1y 1.3500 0.75 13385 13523 13248 1.9200 1.2225 1.9200 1.2200 -80.75 350 2y 0.4400 -2.00 1.3750 1.0900 2*5Y -10.50 0.00
1.5Y 1.2950 150 12755 1.2920 1.2605 19775 11350 2.0250 11350 -83.50 350 3y 0.3850 -2.00 1.4100 0.0450 3*4Y -2.00 0.00
2y 1.2475 150 1.2270 1.2445 12077 2.0450 1.0700 2.1150 1.0700 -85.00 -3.50 4y 0.3650 -2.00 1.4600 0.0350 3*5Y -5.00 0.00
3y 1.2200 150 11975 1.2148 11703 2.1400 1.0150 22225 1.0150 -87.75 350 5Y 0.3350 -2.00 15300 0.0150 4*5Y -3.00 0.00
4y 12150 150 1.1890 1.2030 11539 2.2050 0.9875 2.2950 0.9875 -80.50 375 7Y 0.4050 -2.00 15750 0.0750 5+7Y 7.00 0.00
5Y 12125 150 11835 11928 11431 2.2575 09775 2.3400 09775 -66.75 375 10Y 0.5700 -2.00 1.7800 0.2550 5+10Y 23.50 0.00
7Y 1.2100 175 11765 11839 11373 23125 09725 2.3950 09725
10Y 12375 175 1.2030 1.2095 11633 2.3850 0.9925 24850 0.9925 U.S. TREASURY (3r= YA 7|F FAH|)
12y 12525 2.00 12160 1.2236 11805 24250 1.0125 25225 1.0125 Tenor HYUH| 1Y Max | 1YMin | 3YMax | 3Y Min
15Y 12425 2.00 1.2060 12144 11680 24525 0.9925 2.5400 0.9925 2y 1.6180 0.0246 1.5934 1.5934 1.5403 29773 13841 29773 0.5400
20Y 11650 2.00 11285 11369 1.0990 24825 09125 2.5600 09125 10Y 1.7738 0.0420 17318 17318 16725 3.2382 14607 3.2382 1.3600
6*9M -6.50 0.00 -6.85 -6.56 636 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (3r= Y 7|F AU
9*12M -4.25 0.25 -4.80 -4.64 478 6.25 -7.00 10.50 -7.00 Tenor Lv. HUH| T-1 T-2 T-3 1¥Max | 1YMin | 3YMax | 3Y Min
12y -10.25 0.75 -11.15 -10.78 1171 18.25 -15.50 23.00 -15.50 2y 3230 196 3034 3034 2533 103.03 791 103.03 -117.20
2*3Y 275 0.00 295 -2.98 375 10.50 -5.50 13.25 -5.50 10Y 2638 1.60 2478 24.68 21.25 98.82 3.89 98.82 -29.70
2*4Y 325 0.00 -3.80 -4.15 -5.38 17.75 825 2250 -825
2*5Y -3.50 0.00 -4.35 -5.18 -6.46 2275 -10.00 33.25 -10.00 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y -0.50 0.00 -0.85 -118 -1.63 7.25 325 11.25 325 IRS 2*10Y | -1.00 0.25 -1.25 -175 -3.25 3550 -9.50 62.25 -9.50
3*5Y -0.75 0.00 -1.40 -2.20 272 12.50 -5.25 22.00 -5.25 KTB 2*10Y| 2150 2.10 19.40 19.50 17.30 61.50 4.10 79.50 4.10
4*5Y -025 0.00 -0.55 -1.03 -1.08 5.25 225 1075 225 UST 2*10Y| 1558 174 13.84 13.84 13.22 44.94 -23.40 177.00 -23.40
5+7Y -025 0.25 -0.70 -0.89 -0.58 575 -1.75 14.75 -175
5410V | 250 025 195 168 202 1350 050 3025 050
7*10Y 275 0.00 2.65 256 2.60 775 175 15.50 175 IRS
10*12Y 1.50 0.25 130 141 173 4.00 125 675 -025 06M |45/ 45.75 Sl
10*15Y 050 0.25 030 0.49 047 675 -025 11.25 075 09M  [385 Tenor
10*20Y -7.25 0.25 -7.45 -7.26 -6.42 10.25 -8.00 16.75 -11.00 oy |35
1.5Y
o2y [23/23%5 10,175
Tenor Lv. HUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03y 2710y -1.75
1y 1.289 -0.40 1.292 1312 1261 1918 1136 1.935 1136 04y 3*4y 05
1.5Y 1314 0.20 1304 1332 1271 2,049 1122 2113 1122 05Y 6*12m -10.75
2y 1295 0.50 1287 1315 1257 2.140 1.089 2.230 1.089 07Y SPRD
3y 1.285 0.50 1275 1.291 1221 2225 0.092 2315 0.092 10v
a4y 1371 1.10 1351 1.369 1.297 2412 1127 2.502 1127 12Y
5Y 1371 150 1344 1.354 1.290 2,522 1122 2,602 1122 15Y
7Y 1474 2.00 1441 1435 1349 2,646 1163 2728 1163 20y
10y 1510 2.60 1472 1456 1364 2752 1170 2815 1170
20y 1502 3.50 1462 1437 1345 2732 1.146 2792 1.146 @
Lv. HUH| F}E% Lv. HUH| Al jnl x
91d CD 1.55 0.00 KTB 110.79 -0.05 110.85 110.88 110.78 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
| cAL | 152 0.00 | kB | 13218 -0.35 13258 | 13274 | 13218 Hepsg 120 7 47 73 80 74 0 73 79
2 o | 54,720 o gl | 27378 27,342 31,835 21,610 0,000 33,445 22,665
(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 6.10 115 467 4.02 6.36 12.25 -9.65 12.25 -17.75 0K 22|, |22 Bt & E7|22] AL HE AE|ZY.
1.5Y -1.90 130 -2.89 -3.96 -1.07 4.05 -10.60 4.05 -19.10 ZE9| X MatA| 0|0]A.
2y -4.75 1.00 -6.04 -7.02 -4.98 -0.25 -12.75 -0.25 -25.15
3y -6.50 1.00 -7.75 -7.63 512 9230 -12.20 9230 -19.50 IRS, & 27t 32| Al 72 AE|ZY
4y -15.60 0.40 -16.20 -16.65 -14.35 -4.50 -2095 -145 -3035 80| SEARINE B 27 HjNst BEE e
5Y -15.85 0.00 -16.03 -16.13 -14.67 -3.20 -26.75 225 -27.25 =¥lesTa = Te TS =EE £e
7Y -26.40 -0.25 -26.49 -25.08 2117 -7.85 -3475 -7.50 -37.65
10y -27.25 -0.85 2692 -24.68 -20.12 -7.50 -36.70 -7.50 -38.70
20y -33.70 -150 -33.35 -30.05 -24.55 175 -34.45 175 -48.50 CRS, ® 27+ 22| 32 opt.




