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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 0.00 1.4180 14274 14193 1.5625 1.2875 2.7575 1.2875 -53,00 -1.25 1y oA9250 -1.00 1.3800 0.7650 1%2Y 3Aoo 1.50
oM 1.4600 -0.25 1.4600 14745 14648 1.5450 1.2500 2.7900 1.2500 -62.25 -0.50 1.5Y 0.9350 -0.50 1.2600 0.8100 2*3Y 7.00 1.00
1y 1.5050 0.25 1.5040 15193 1.5080 1.5625 1.2200 2.8150 1.2200 -64.50 1.00 2y 0.9550 0.50 1.2250 0.7950 2*5Y 22.50 1.00
1.5Y 15575 0.00 1.5595 1.5834 15710 1.6150 1.1900 2.8725 1.1900 -65.00 2.25 3y 1.0250 1.50 1.3150 0.7350 3*4Y 8.50 0.00
2y 1.6000 -0.50 1.6080 16318 1.6180 1.6700 1.1675 29350 1.1675 -61.50 2.25 4y 1.1100 1.50 1.3750 0.6900 3*5Y 15.50 0.00
3y 1.6750 -0.75 1.6860 1.7104 1.6953 1.7600 1.1550 3.0650 1.1550 -58.00 2.25 5Y 1.1800 1.50 1.4350 0.6600 4*5Y 7.00 0.00
4y 1.7250 -0.75 1.7365 1.7653 1.7491 1.8125 1.1575 3.1875 1.1575 -56.25 2.00 7Y 1.2450 1.00 1.4500 0.6550 5*7Y 6.50 -0.50
5Y 1.7600 -0.75 1.7750 1.8078 1.7930 1.8600 1.1575 3.3050 1.1575 -50.00 175 10Y 1.3850 1.00 1.9050 0.6300 5*10Y 20.50 -0.50
7Y 1.8075 -1.00 1.8250 1.8653 1.8519 1.9250 1.1675 3.4625 1.1675
10Y 1.8850 -0.75 1.9040 1.9463 1.9372 2.0250 12125 3.6250 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 1.9175 -0.75 1.9365 1.9778 1.9675 2.0650 1.2150 3.6575 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 1.9225 -0.75 1.9435 1.9904 1.9745 2.0575 1.2150 3.6675 1.2150 2y 1.3512 1.64 1.3348 1.3186 1.2620 1.7169 0.5600 1.7169 0.2000
20Y 1.9325 -0.75 1.9550 2.0089 1.9885 2.0700 1.2150 3.8075 1.2150 10Y 21902 212 2.1690 21323 2.0524 2.6060 1.3600 3.0300 1.3600
6*9M 4.00 -0.25 420 471 455 5.75 -6.00 5.75 -6.25 U.S. TREASURY - KTB (= AL 7|E Fo|
9*12M 450 0.50 4.40 448 432 475 -4.00 475 -4.50 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
1*2Y 9.50 -0.75 1040 11.25 11.01 12.75 -5.50 16.25 -8.75 2y -0.3238 2.64 -0.3502 -0.3714 -0.4250 0.1019 -0.7720 0.1019 -2.6400
2*3Y 7.50 -0.25 7.80 7.86 7.73 9.00 -1.75 15.00 -1.75 10Y -0.0468 3.12 -0.0780 -0.1197 -0.1826 0.4740 -0.2446 0.4740 -1.1700
2*4Y 12.50 -0.25 12.85 13.35 13.10 15.25 -1.75 28.25 -1.75
2*5Y 16.00 -0.25 16.70 17.60 17.49 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 5.05 5.49 538 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 2850 -0.25 28.75 30.00 29.50 4150 2.75 70.25 2.75
3*5Y 8.50 0.00 8.90 9.74 9.76 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 56.20 0.00 56.20 56.20 54.80 68.70 11.80 90.00 11.80
4*5Y 3.50 0.00 3.85 425 439 6.25 -0.25 11.75 -0.25 UST 2*10Y| 8390 0.48 83.42 81.37 79.04 135.50 41.06 264.00 41.06
5*7Y 475 -0.25 5.00 5.75 5.90 10.50 0.25 16.25 0.25
5410V | 1250 0.0 1290 1385 1443 2225 375 3225 375
7*10Y 7.75 0.25 7.90 8.10 853 12.75 3.00 16.75 3.00 IRS
10*12Y 3.25 0.00 3.25 3.15 3.03 5.25 -0.25 7.75 -0.25 06M oD
10*15Y 3.75 0.00 3.95 441 3.73 7.75 -0.75 15.00 -0.75 09M Tenor
10%20Y 475 0.00 5.10 6.26 5.13 11.00 -11.00 31.00 -11.00 o1y
1.5Y
BOND 02Y [60.25/60.5
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03y [68/685 /6875
1y 1484 0.60 1471 1484 1458 1723 1237 2.750 1.237 04y
1.5Y 1598 -0.10 1597 1618 1.586 1.768 1232 2.890 1232 05Y
2y 1.675 -1.00 1.688 1.701 1673 1.830 1.225 2.990 1.225 07Y SPRD
3y 1.740 -1.20 1756 1.770 1752 1.831 1.200 3.120 1.200 10Y [89.5/89.75
4y 1.895 -1.00 1.889 1.888 1.873 1.975 1232 3.340 1232 12Y
5Y 1.940 -1.20 1.952 1.977 1.954 2,032 1217 3.430 1217 15Y
7Y 2129 -1.00 2136 2.158 2137 2221 1.270 3.590 1.270 20Y
10Y 2237 -1.00 2.248 2275 2.256 2332 1355 3.750 1355 3y 15/25
20Y 2272 -0.30 2.285 2342 2.325 2430 1430 3.943 1430 CRs  |3*5y 155
Lv. HYy| Lv. HYd| Al i |
91d CD 1.38 0.00 KTB 109.38 0.05 109.31 109.39 109.30 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 124 0.00 | kB | 12464 0.11 124.40 124.65 12435 BEEE] 24 -20 92 45 108 63 88 62
2 o | 18,925 22l -5,825 24,750 13,905 32,376 15,215 25,560 17,644
BOND SWAP SPRD (1-2Y ¢ 3-10Y 23,258 A7HH7} QBT R 7|F
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 2.10 -0.35 3.26 3.53 5.02 9.00 -17.75 11.50 -17.75
1.5y -4.05 0.10 -3.77 -342 -151 240 -19.10 8.75 -19.10 AL 0222 ASOR Sla Zd QS0 A 502 HreH DALD} 2 arsl ol AAl0f ZHA| OFZ
2y -7.50 0.50 -7.96 -6.92 -5.54 -1.35 -25.15 9.00 -25.15
T R B e T amE - L T RSE HIE QU= 917|7 A 50 QUEARD, CR 272 2l S2rsio #z B3 0t £F7|F 02 2ol Healo) B
5Y -18.00 045 17,68 716.89 16,14 225 2725 455 2725 Heh7t =0l &
7Y -32.15 0.00 -31.10 -29.24 -28.50 -7.50 -37.65 -2.50 -37.65
10Y -35.20 0.25 -34.36 -32.92 -31.89 -12.95 -38.70 0.00 -38.70 CRS= 19, 15EE N elsta &5 ot
20Y -33.95 -0.45 -32.96 -33.35 -33.69 -13.95 -48.50 -1.25 -48.50




