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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 1.4200 0.50 1.4190 14284 14191 1.5625 1.2875 2.7575 1.2875 -56,75 1.50 1y oA9350 1.50 1.3800 0.7650 1+2Y 1A50 0.50
oM 14625 0.50 1.4615 1.4759 1.4645 1.5450 1.2500 2.7900 1.2500 -61.75 1.50 1.5Y 0.9400 1.50 1.2600 0.8100 2*3Y 6.00 0.50
1y 1.5025 0.00 1.5055 1.5208 1.5076 1.5625 1.2200 2.8150 1.2200 -65.50 2.50 2y 0.9500 2.00 1.2250 0.7950 2*5Y 21.50 0.00
1.5V 1.5575 0.00 1.5635 1.5858 1.5707 1.6150 1.1900 2.8725 1.1900 -67.25 3.25 3y 1.0100 2.50 1.3150 0.7350 3*4Y 8.50 0.00
2Y 1.6050 -0.50 1.6140 1.6345 16175 1.6700 1.1675 2.9350 1.1675 -63.75 3.25 4y 1.0950 2.50 1.3750 0.6900 3*5Y 15.50 -0.50
3y 1.6825 -0.75 1.6920 17138 1.6945 1.7600 1.1550 3.0650 1.1550 -60.25 3.25 5Y 1.1650 2.00 1.4350 0.6600 4*5Y 7.00 -0.50
4y 1.7325 -0.75 1.7440 1.7689 1.7480 1.8125 1.1575 3.1875 1.1575 -58.25 2.25 7Y 1.2350 1.00 1.4500 0.6550 5*7Y 7.00 -1.00
5Y 1.7675 -1.25 1.7845 1.8118 17918 1.8600 1.1575 3.3050 1.1575 -51.75 3.25 10Y 1.3750 1.50 1.9050 0.6300 5*10Y 21.00 -0.50
7Y 1.8175 -1.25 1.8370 1.8699 1.8508 1.9250 1.1675 3.4625 1.1675
10Y 1.8925 -1.75 1.9160 1.9515 1.9361 2.0250 12125 3.6250 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12y 1.9250 -1.75 1.9485 1.9829 1.9663 2.0650 1.2150 3.6575 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 1.9300 -2.00 1.9565 1.9959 1.9733 2.0575 1.2150 3.6675 1.2150 2y 1.3348 1.62 1.3186 1.2620 1.2660 1.7169 0.5600 1.7169 0.2000
20Y 1.9400 -2.25 1.9685 2.0150 1.9871 2.0700 1.2150 3.8075 1.2150 10Y 2.1690 3.67 21323 2.0524 2.0387 2.6060 1.3600 3.0300 1.3600
6*9M 425 0.00 425 475 454 5.75 -6.00 5.75 -6.25 U.S. TREASURY - KTB (3t2 e 7|F MYH|)
9*12M 4.00 -0.50 4.40 449 431 475 -4.00 475 -4.50 Tenor Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
1*2Y 10.25 -0.50 10.85 11.38 10.98 12.75 -5.50 16.25 -8.75 2y -0.3502 212 -0.3714 -0.4250 -0.4350 0.1019 -0.7720 0.1019 -2.6400
2*3Y 7.75 -0.25 7.80 7.93 7.70 9.00 -1.75 15.00 -1.75 10Y -0.0780 417 -0.1197 -0.1826 -0.2283 0.4740 -0.2446 0.4740 -1.1700
2*4Y 1275 -0.25 13.00 13.44 13.05 15.25 -1.75 28.25 -1.75
2*5Y 16.25 -0.75 17.05 17.73 17.44 21.00 -1.75 39.25 -1.75 Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
3*4Y 5.00 0.00 5.20 5.51 535 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 2875 -1.25 30.00 29.50 31.25 4150 2.75 70.25 2.75
3*5Y 8.50 -0.50 9.25 9.80 9.74 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 56.20 0.00 56.20 54.80 56.60 68.70 11.80 90.00 11.80
4*5Y 3.50 -0.50 4.05 429 438 6.25 -0.25 11.75 -0.25 UST 2*10Y| 8342 2.05 81.37 79.04 7727 135.50 41.06 264.00 41.06
5*7Y 5.00 0.00 5.25 5.81 5.90 10.50 0.25 16.25 0.25
5410V | 1250 -0.50 1315 1398 14.43 2225 375 3225 375
7*10Y 7.50 -0.50 7.90 8.16 853 12.75 3.00 16.75 3.00 IRS
10*12Y 3.25 0.00 3.25 3.14 3.03 5.25 -0.25 7.75 -0.25 06M oDD
10*15Y 3.75 -0.25 4.05 4.44 3.73 7.75 -0.75 15.00 -0.75 09M Tenor
10%20Y 475 -0.50 5.25 6.35 5.10 11.00 -11.00 31.00 -11.00 01y  [5025
1.5Y
BOND 02Y [60.5 60.75 2*3y/7.75
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03y [685 6875 69.25 3*4y/05
1y 1478 0.90 1.465 1.486 1457 1723 1237 2.750 1.237 04y [735 3*5y/09
1.5V 1.599 0.00 1.595 1621 1.586 1.768 1232 2.890 1232 05y |78 7825 20*25y/00
2y 1.685 -0.50 1.692 1.704 1673 1.830 1.225 2.990 1.225 07Y SPRD
3y 1752 -0.50 1763 1774 1751 1.831 1.200 3.120 1.200 10Y [895
4y 1.905 -0.20 1.887 1.890 1.871 1.975 1232 3.340 1232 12Y
5Y 1.952 -0.30 1.961 1.981 1.953 2,032 1217 3.430 1217 15Y
7Y 2139 -0.20 2143 2.161 2135 2221 1.270 3.590 1.270 20Y
10Y 2.247 -0.50 2.256 2.280 2.254 2332 1.355 3.750 1.355
20Y 2.275 -0.50 2.297 2348 2.325 2430 1430 3.943 1430 BRS
Lv. HYy| Lv. HYd| Al a |
91d CD 1.38 0.00 KTB 109.33 0.02 109.28 109.33 109.28 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 124 -0.01 | ktB | 12453 0.07 12430 | 12455 | 12429 Hepsg 92 7 47 45 108 63 88 62 57
2 o | 24,750 ol | 10845 13,905 32,376 15,215 25,560 17,644 14,207
BOND SWAP SPRD (1-2Y S0 3-10Y 20, 25¢ AI7IH7} UHEF 7|F
Tenor | Lv. | MYHl | SMA | 20MA | 6OMA | 1VMax | 1VMin | 3YMax | 3Min
1y 245 -0.90 4.05 3.52 5.06 9.00 -17.75 11.50 -17.75 IRS 22|= &2 Ozt &7|HH 22| 8}2 Z0| HX|BM HELE ZYEY 22 22|71 ASster S=20 22| 7t sfatsi T,
1.5Y -4.15 0.00 311 -3.54 -1.50 240 -19.10 8.75 -19.10 IRSE H|C7F AZG|BA 2T ASH0| HOjZ
2y -8.00 0.00 -7.84 -6.93 -5.52 -1.35 -25.15 9.00 -25.15
& s | oss | esr | v [ s | a0 [ aoss | am | s CRS @ele T U0l 2 43 52 Bet HANEH T US| L2,
5Y -1845 -0.95 -17.61 -16.91 -16.12 -2.25 -27.25 455 -27.25
7Y -32.15 -1.05 -30.56 -29.15 -2845 -7.50 -37.65 -2.50 -37.65
10Y -35.45 -1.25 -34.02 -32.87 -31.84 -12.95 -38.70 0.00 -38.70
20Y -33.50 -1.75 -32.81 -33.32 -33.74 -13.95 -48.50 -1.25 -48.50




