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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 14450 1.00 14370 14234 14121 1.5925 1.2875 27575 1.2875 -62,25 0.25 1y 0A9200 1.50 1.4000 0.7650 1%2Y &50 1.50
oM 14975 1.00 14875 1.4675 14525 1.5500 1.2500 2.7900 1.2500 -65.00 0.75 1.5Y 0.9600 2.00 1.2850 0.8100 2*3Y 10.50 0.00
1y 1.5425 1.25 1.5325 1.5101 1.4920 1.5625 1.2200 2.8150 1.2200 -65.75 1.50 2y 1.0050 3.00 1.2250 0.7950 2*5Y 30.00 0.00
1.5V 1.6100 1.25 1.6000 15751 1.5495 1.6150 1.1900 2.8725 1.1900 -63.75 1.25 3y 1.1100 3.00 1.3150 0.7350 3*4Y 10.50 0.00
2Y 1.6625 1.50 1.6505 1.6259 1.5927 1.6700 1.1675 29350 1.1675 -58.25 2.00 4y 1.2150 3.00 1.3750 0.6900 3*5Y 19.50 0.00
3y 1.7475 1.75 1.7355 1.7084 1.6657 1.7600 1.1550 3.0650 1.1550 -5375 2.00 5Y 1.3050 3.00 1.4350 0.6600 4*5Y 9.00 0.00
4y 1.7975 1.00 1.7920 1.7629 17176 1.8125 1.1575 3.1875 1.1575 -53.00 3.50 7Y 1.3700 4.00 1.4500 0.6550 5*7Y 6.50 1.00
5Y 1.8425 1.00 1.8350 1.8066 17611 1.8600 1.1575 3.3050 1.1575 -50.00 3.50 10Y 1.4850 4.00 1.9050 0.6300 5*10Y 18.00 1.00
7Y 1.9000 0.50 1.8955 1.8681 1.8216 1.9250 1.1675 34625 1.1675
10Y 1.9850 0.50 1.9830 1.9569 1.9098 2.0250 1.2125 3.6250 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 20175 0.50 2.0145 1.9888 1.9413 2.0650 1.2150 3.6575 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 2.0325 0.50 2.0290 1.9980 1.9473 2.0575 1.2150 3.6675 1.2150 2y 1.3339 245 1.3094 1.3136 1.3017 1.7169 0.5600 1.7169 0.2000
20Y 2.0550 0.50 2.0515 2.0161 1.9576 2.0700 1.2150 3.8075 1.2150 10Y 2.2140 297 21843 21957 21888 2.6060 1.3600 3.0300 1.3600
6*9M 5.25 0.00 5.05 441 403 5.25 -6.00 5.25 -6.50 U.S. TREASURY - KTB (3t2 e 7|F MYH|)
9*12M 4.50 0.25 4.50 4.26 3.95 475 -4.00 475 -5.75 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 12.00 0.25 11.80 11.58 10.07 12.75 -5.50 16.25 -8.75 2y -0.4011 0.55 -0.4066 -0.3914 -0.4103 0.1019 -0.7720 0.1019 -2.6400
2*3Y 8.50 0.25 8.50 8.25 7.30 9.00 -1.75 15.00 -1.75 10Y -0.0930 2,97 -0.1227 -0.1213 -0.1282 0.4740 -0.1282 0.4740 -1.2400
2*4Y 13.50 -0.50 14.15 13.70 1249 15.25 -1.75 28.25 -1.75
2*5Y 18.00 -0.50 1845 18.08 16.84 21.00 -1.75 39.25 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
3*4Y 5.00 -0.75 5.65 545 5.19 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 32.25 -1.00 33.25 3375 33.50 4150 2.75 70.25 2.75
3*5Y 9.50 -0.75 9.95 9.83 9.54 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 57.20 -1.90 59.10 61.20 60.50 68.70 11.80 90.00 11.80
4*5Y 450 0.00 430 438 435 6.25 -0.25 11.75 -0.25 UST 2*10Y| 8801 0.52 87.49 88.21 88.71 135.50 41.06 264.00 41.06
5*7Y 575 -0.50 6.05 6.15 6.05 10.50 0.25 16.25 0.25
5410V [ 1425 -0.50 1480 1503 1487 2225 375 3225 375
7*10Y 8.50 0.00 8.75 8.88 8.82 12.75 3.00 16.75 3.00 IRS Lv.
10*12Y 3.25 0.00 3.15 3.19 3.15 5.50 -0.25 7.75 -0.25 06M oDD
10*15Y 475 0.00 4.60 411 3.75 8.00 -0.75 15.00 -0.75 09M  [495 Tenor
10%20Y 7.00 0.00 6.85 5.93 478 11.25 -11.00 31.00 -11.00 01y [54.25
1.5Y
BOND 02Y [65.5/66 4*7Y 10
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03y |74
1y 1.505 0.30 1.509 1457 1.446 1723 1237 2.750 1.237 04y [7975
1.5Y 1656 1.40 1.653 1.595 1.568 1.768 1232 2.890 1232 05y [84
2y 1735 1.90 1720 1678 1.648 1.830 1.225 2.990 1.225 07Y SPRD
3y 1.802 1.50 1796 1771 1724 1.831 1.200 3.120 1.200 10Y [985
4y 1914 1.20 1912 1.887 1.847 1.975 1232 3.340 1232 12Y
5Y 2,010 1.30 2.007 1.977 1.925 2,032 1217 3.430 1217 15Y
7Y 2.186 0.50 2.189 2.154 2111 2221 1.270 3.590 1.270 20Y
10Y 2307 0.00 2316 2.282 2.232 2332 1355 3.750 1355
20Y 2372 -0.30 2.382 2353 2314 2430 1430 3.943 1430 BRS
Lv. HYy| Lv. HYd| Al i |
91d CD 139 0.00 KTB 109.07 -0.05 109.11 109.13 109.07 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 123 0.01 LKTB | 123.82 -0.02 123.87 123.97 123.77 BEEE: 60 A 8 52 56 69 9% 46 46
2 o | 25,190 o} 8l 13,250 11,940 12,085 17,993 28,605 18,930 18,930
BOND SWAP SPRD (1-2Y S0 3-10Y 20, 25¢ AI7IH7} UHEF 7|F
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 3.75 0.95 237 5.35 459 9.00 -17.75 13.00 -17.75 KN EAIR, &7 RO E|S 22|17 O 7HOE QEME E0|BA $AE THL e ZEY. MY 2092 YA D} 0|20 MA|H
1.5Y -4.60 -0.15 -5.30 -1.98 -1.89 240 -19.10 8.75 -19.10 E3lAlM DX Ystoz X7|20| AfEOZ ZME HOl ¥k
2y -7.25 -0.40 -6.95 -5.25 -5.54 -1.35 -25.15 9.00 -25.15
3Y -5.45 0.25 -6.09 -6.30 -5.85 475 -19.50 11.00 -19.50 =2 ojat © fot s Ch|2e ZAoz 22| Al
4y -11.65 -0.20 -12.02 -12.45 -12.96 -3.20 -30.35 325 -30.35 I;zgf_l—rliz ; E:| 2 J;iﬂpﬁgd 7|||.§} ;/;31_5\/E DE*BOQOH M ZEO|27H S| = 7
5Y -16.75 -0.30 -17.24 -17.06 -16.36 -2.25 -27.25 455 -27.25 < M S e < =
7Y -28.60 0.00 -29.31 -28.61 -28.98 7.50 -37.65 -2.50 -37.65 2 FIIE 2= WY HOX| FE 28
10Y -32.20 0.50 -33.30 -32.54 -32.22 -12.95 -38.70 0.50 -38.70
20Y -31.70 0.80 -33.07 -33.64 -35.61 -13.95 -48.50 -1.25 -48.50 CRS, SICHFH TSt 22 2C greiat Tt sxy 0% 7} O|O{ X[ F L7t 22| Al




