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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 14150 0.25 14175 14106 14110 1.6100 1.2875 2.7600 1.2875 -59,25 -1.25 1y 0A9200 -1.00 1.4000 0.7650 1%2Y 12Aoo 0.00
oM 14675 0.25 1.4685 14518 1.4408 1.5800 1.2500 2.7900 1.2500 -60.25 -1.25 1.5Y 0.9750 -1.00 1.2850 0.8100 2*3Y 11.50 0.00
1y 15125 0.25 1.5130 1.4925 14704 1.5700 1.2200 2.8150 1.2200 -58.75 -1.25 2y 1.0400 -1.00 1.2250 0.7950 2*5Y 24.00 0.00
1.5Y 15775 0.25 15770 1.5503 15175 1.6025 1.1900 28725 1.1900 -55.25 -1.25 3y 1.1550 -1.00 1.3150 0.7350 3*4Y 7.50 0.00
2y 1.6275 0.25 1.6235 1.5861 1.5534 1.6475 1.1675 2.9350 1.1675 -53.50 -0.75 4y 1.2300 -1.00 1.3750 0.6900 3*5Y 12.50 0.00
3y 1.7075 0.25 1.7040 1.6513 1.6198 1.7250 1.1550 3.0650 1.1550 -54.00 -0.75 5Y 1.2800 -1.00 1.4350 0.6600 4*5Y 5.00 0.00
4y 1.7650 -0.25 1.7665 1.7004 16711 1.7925 1.1575 3.1875 1.1575 -57.75 -0.50 7Y 1.3150 -1.00 1.4500 0.6550 5*7Y 3.50 0.00
5Y 1.8200 -0.25 1.8185 1.7403 1.7165 1.8475 1.1575 3.3050 1.1575 -58.50 -0.50 10Y 1.4050 -1.00 1.9050 0.6300 5*10Y 12.50 0.00
7Y 1.8925 -0.50 1.8885 1.7944 1.7835 1.9250 1.1675 3.4625 1.1675
10Y 1.9900 -0.50 1.9825 18771 1.8781 2.0250 12125 3.6250 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 20175 -0.25 2.0095 1.9073 1.9136 2.0650 1.2150 3.6575 1.2150 Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 20175 -0.25 2.0095 1.9094 1.9185 2.0575 1.2150 3.6675 1.2150 2y 1.3832 -12 1.3952 1.4030 1.3984 1.7169 0.5600 1.7169 0.2000
20Y 2.0275 -0.25 2.0195 1.9140 1.9198 2.0575 1.2150 3.8075 1.2150 10Y 23643 -1.16 23759 2.3893 2.3688 2.6060 1.3600 3.0300 1.3600
6*9M 5.25 0.00 5.10 411 2.98 5.25 -6.00 5.25 -6.50 U.S. TREASURY - KTB (3= ALY 7|E F L)
9*12M 4.50 0.00 445 4.08 2.96 475 -4.00 475 -5.75 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 11.50 0.00 11.05 9.36 8.30 11.50 -5.50 16.25 -8.75 2y -0.2888 -19 -0.2698 -0.2840 -0.2736 0.1019 -0.8220 0.1019 -2.6400
2*3Y 8.00 0.00 8.05 6.51 6.63 8.50 -1.75 15.00 -1.75 10Y -0.0873 0.66 -0.0939 -0.0723 -0.0868 0.1370 -0.4740 1.2400 -0.4740
2*4Y 1375 -0.50 1430 1143 11.77 15.25 -1.75 28.25 -1.75
2*5Y 19.25 -0.50 19.50 1541 1631 21.00 -1.75 39.25 -1.75 Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
3*4Y 575 -0.50 6.25 491 5.14 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 36.25 -0.75 37.00 38.00 34.00 4150 2.75 70.25 2.75
3*5Y 11.25 -0.50 1145 8.90 9.68 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 69.70 -0.90 70.60 73.90 71.50 73.90 11.80 90.00 11.80
4*5Y 5.50 0.00 5.20 3.99 454 6.25 -0.25 11.75 -0.25 UST 2*10Y| 9811 0.04 98.07 98.63 97.04 135.50 41.06 264.00 41.06
5*7Y 7.25 -0.25 7.00 541 6.70 10.50 0.25 16.25 0.25
5410V | 17.00 -0.25 1640 1369 1616 2225 375 3225 375
7*10Y 9.75 0.00 9.40 8.28 9.46 12.75 3.00 16.75 3.00 IRS Lv.
10*12Y 2.75 0.25 2.70 3.01 3.55 5.50 -0.25 7.75 -0.25 06M oD
10*15Y 2.75 0.25 2.70 3.23 403 8.00 -0.75 15.00 -0.75 09M Tenor
10*20Y 3.75 0.25 3.70 3.69 417 11.25 -11.00 31.00 -11.00 01y  |51.25
15Y [57.75
BOND 02y [6275 4*Sy @ 5.75
Tenor Lv. M| S5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y
1y 1450 0.10 1.448 1.445 1.449 1723 1237 2.750 1.237 04y
1.5Y 1580 0.40 1573 1.567 1.548 1.768 1232 2.890 1232 05y 8225
2y 1672 0.70 1673 1.643 1618 1.830 1.225 2.990 1.225 07Y SPRD
3y 1762 1.00 1758 1.710 1.687 1.830 1.200 3.120 1.200 10Y  [99.5/99 /9875
4y 1.887 0.20 1.892 1.831 1.813 1.975 1232 3.340 1232 12Y
5Y 1.962 0.00 1971 1.900 1.887 2.000 1217 3.430 1217 15Y
7Y 2157 -0.90 2172 2.089 2,094 2221 1.270 3.590 1.270 20Y
10Y 2277 -0.50 2.287 2.195 2.210 2321 1355 3.750 1355 18M @ 97.5
20Y 2335 -1.00 2.358 2.280 2323 2430 1430 3.943 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 139 0.00 KTB 109.14 -0.02 109.17 109.17 109.12 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 123 -0.01 | kB | 123.96 0.06 123.92 | 12399 | 12375 Hepsg 74 A 7 81 130 103 76 118 54
ERCH 17914 A4 ¢ | 392 21,840 32417 42,660 21,645 32,875 13,820
BOND SWAP SPRD (1-2Y ¢ 3-10Y 20,258 A7HE7} QIHER 7|%)
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 6.25 0.15 6.48 4.80 2.14 7.95 -17.75 13.00 -17.75
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3y -5.45 -0.75 -5.36 -5.89 -6.68 475 -19.50 11.00 -19.50 € SHOZ oMt RUSUN FHESUS BHAS
4y -12.20 -0.45 -12.57 -13.05 -14.23 -3.20 -30.35 5.75 -30.35 CRSE= @ Fed O/0] Wolg =1 20| MHHO|T 4 82 nizt
5Y -14.20 -0.25 -15.27 -15.94 -17.01 -2.25 -27.25 8.50 -27.25 = = cEaTLeas SUIRL S oS e
7Y -26.45 0.40 -2837 -29.48 -31.00 -7.50 -37.65 2.00 -37.65
10Y -28.70 0.00 -30.45 -31.76 -33.17 -12.95 -38.70 6.00 -38.70
20Y -30.75 0.75 -33.89 -36.63 -40.29 -13.95 -48.50 7.75 -48.50




