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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 14250 0.00 14210 1.4266 1.4200 1.5625 1.2875 27575 1.2875 -54,50 0.00 1y 09650 0.00 1.3800 0.7650 1%2Y 1Aoo -0.50
oM 14675 0.00 14630 1.4730 1.4655 1.5450 1.2500 2.7900 1.2500 -60.25 -0.50 1.5Y 0.9600 -0.50 1.2600 0.8100 2+3Y 6.00 0.00
1y 1.5100 0.00 1.5060 15175 1.5088 1.5625 1.2200 2.8150 1.2200 -63.00 -0.75 2Y 0.9750 -0.50 1.2250 0.7950 2*5Y 2250 1.00
1.5V 1.5625 0.00 1.5595 1.5803 1.5717 1.6150 1.1900 2.8725 1.1900 -64.25 -0.50 3y 1.0350 -0.50 1.3150 0.7350 3*4Y 9.00 0.50
2Y 1.6050 0.25 1.6045 16278 16191 1.6700 1.1675 29350 1.1675 -60.25 0.00 4y 1.1250 0.00 1.3750 0.6900 3*5Y 16.50 1.00
3y 1.6775 0.00 1.6805 1.7053 1.6972 1.7600 1.1550 3.0650 1.1550 -56.50 0.75 5Y 1.2000 0.50 1.4350 0.6600 4*5Y 7.50 0.50
4y 1.7275 0.00 1.7305 1.7591 1.7513 1.8125 1.1575 3.1875 1.1575 -55.25 0.50 7Y 1.2650 0.50 1.4500 0.6550 5+7Y 6.50 0.00
5Y 1.7650 -0.25 1.7680 1.8014 1.7954 1.8600 1.1575 3.3050 1.1575 -49.25 0.50 10Y 1.4050 0.50 1.9050 0.6300 5*10Y 20.50 0.00
7Y 1.8175 0.00 1.8180 1.8579 1.8546 1.9250 1.1675 34625 1.1675
10Y 1.8975 0.00 1.8965 1.9380 1.9402 2.0250 1.2125 3.6250 1.2125 u.S. TREASURY (3t2 Y 7| M YH|)
12Y 1.9300 0.00 1.9290 1.9696 1.9705 2.0650 1.2150 3.6575 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 1.9375 0.00 1.9355 1.9815 1.9778 2.0575 1.2150 3.6675 1.2150 2y 1.3843 2.08 1.3635 1.3512 1.3348 1.7169 0.5600 1.7169 0.2000
20Y 1.9475 0.00 1.9460 1.9988 1.9921 2.0700 1.2150 3.8075 1.2150 10Y 2.2060 1.93 21867 2.1902 2.1690 2.6060 1.3600 3.0300 1.3600
6*9M 425 0.00 420 4.64 455 5.75 -6.00 5.75 -6.25 U.S. TREASURY - KTB (B2 g 7|F M|
9*12M 4.25 0.00 430 445 433 475 -4.00 475 -4.50 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 9.50 0.25 9.85 11.03 11.03 12.75 -5.50 16.25 -8.75 2y -0.2957 2.08 -0.3165 -0.3238 -0.3502 0.1019 -0.7720 0.1019 -2.6400
2*3Y 7.25 -0.25 7.60 7.75 7.81 9.00 -1.75 15.00 -1.75 10Y -0.0440 113 -0.0553 -0.0468 -0.0780 0.4740 -0.2446 0.4740 -1.1700
2*4Y 12.25 -0.25 12.60 13.14 13.22 15.25 -1.75 28.25 -1.75
2*5Y 16.00 -0.50 16.35 17.36 17.63 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 0.00 5.00 5.39 541 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 29.25 -0.25 29.50 28.50 28.75 41.50 2.75 7025 2.75
3*5Y 8.75 -0.25 8.75 9.61 9.83 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 57.00 0.80 56.20 56.20 56.20 68.70 11.80 90.00 11.80
4*5Y 3.75 -0.25 3.75 423 442 6.25 -0.25 1175 -0.25 UST 2*10Y| 8217 -0.15 82.32 83.90 83.42 135.50 41.06 264.00 41.06
5*7Y 5.25 0.25 5.00 5.65 5.92 10.50 0.25 16.25 0.25
5410V [ 1325 025 1285 1366 14.48 2225 375 3225 375
7*10Y 8.00 0.00 7.85 8.01 8.56 12.75 3.00 16.75 3.00 IRS
10*12Y 3.25 0.00 3.25 3.16 3.03 5.25 -0.25 7.75 -0.25 06M oDD
10*15Y 4.00 0.00 3.90 435 3.77 7.75 -0.75 15.00 -0.75 09M Tenor
10*20Y 5.00 0.00 495 6.08 5.19 11.00 -11.00 31.00 -11.00 oy |[51
1.5Y
BOND 02y 1*2Y 9.25
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y |675/67.75 5%6Y 225
1y 1.496 0.40 1484 1.482 1459 1723 1237 2.750 1.237 04Y 4%6Y 06
1.5V 1.597 0.00 1.598 1.612 1.587 1.768 1.232 2.890 1.232 05Y |76/76.25
2y 1.680 0.00 1.682 1.698 1.675 1.830 1.225 2.990 1.225 07Y SPRD
3y 1737 0.00 1.745 1.765 1.754 1.831 1.200 3.120 1.200 10V [89.25
4y 1.902 0.20 1.902 1.888 1.877 1.975 1.232 3.340 1232 12Y
5Y 1.950 0.50 1.948 1971 1.957 2032 1217 3.430 1217 15Y
7Y 2143 0.70 2138 2153 2.140 2221 1.270 3.590 1.270 20Y
10Y 2.250 0.80 2.246 2268 2.260 2332 1.355 3.750 1.355
20Y 2.270 0.30 2.273 2.330 2.327 2430 1430 3.943 1430 BRS
Lv. HYy| Lv. HYd| Al i |
91d CD 1.38 0.00 KTB 109.40 0.01 109.37 10941 109.36 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 124 -0.01 | ktB | 12452 -0.06 12453 | 124.65 | 12448 Hepsg 47 -19 66 72 922 45 108 63
2 o | 11,980 {2l | -9,200 21,180 18,925 24,750 13,905 32,376 15,215
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 1.40 -0.40 2.22 3.52 494 9.00 -17.75 11.50 -17.75
1.5Y -345 0.00 -3.85 -3.22 -1.53 240 -19.10 8.75 -19.10 2K 22|, B OJAFY 2EALO| 21 HiskMS HO|X| ¥onf B3t OpZ
2y -7.50 0.25 -7.75 -7.03 -5.57 -1.35 -25.15 9.00 -25.15
3Y -5.95 0.00 -6.41 -5.94 -5.64 475 -19.50 11.00 -19.50 s - . "
4y -17.45 -0.20 -17.13 -12.87 -12.54 -3.20 -30.35 3.25 -30.35 IRS, S8 DI SOl MetediM 2erd ot
5Y -18.50 -0.75 -18.04 -16.97 -16.18 -2.25 -27.25 455 -27.25
7Y -32.55 -0.70 -31.96 2951 -28.58 7.50 -37.65 -2.50 -37.65 CRS 32|= Hetd ok
10Y -35.25 -0.80 -3491 -33.03 -31.98 -12.95 -38.70 0.00 -38.70
20Y -32.25 -0.30 -32.68 -33.17 -33.51 -13.95 -48.50 -1.25 -48.50




