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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 14700 -0.75 14715 14518 14319 1.5375 1.2875 27575 1.2875 -59,75 2.50 1y 10050 1.00 1.3300 0.7650 1%2Y 4Aoo 2.50
oM 1.5325 -1.50 1.5355 1.5068 1.4806 1.5475 1.2500 2.7900 1.2500 -66.25 425 1.5Y 1.0250 3.00 1.1750 0.8100 2*3Y 7.50 1.00
1y 1.6025 -1.50 1.6055 1.5645 1.5288 16175 1.2200 2.8150 1.2200 -70.25 475 2y 1.0450 3.50 1.2250 0.7950 2*5Y 23.50 3.50
1.5V 1.6875 -1.25 1.6900 1.6345 1.5948 1.7000 1.1900 2.8725 1.1900 -71.50 6.00 3y 1.1200 450 1.3150 0.7350 3*4Y 9.00 1.50
2Y 1.7475 -1.25 1.7500 1.6870 1.6455 1.7600 1.1675 29350 1.1675 -67.50 7.75 4y 1.2100 6.00 1.3750 0.6900 3*5Y 16.00 2.50
3y 1.8350 -1.50 1.8380 1.7679 1.7258 1.8500 1.1550 3.0650 1.1550 -64.75 9.00 5Y 1.2800 7.00 1.4350 0.6600 4*5Y 7.00 1.00
4y 1.8850 -1.75 1.8885 1.8183 1.7786 1.9025 1.1575 3.1875 1.1575 -62.00 10.75 7Y 1.3550 8.50 1.4500 0.6550 5*7Y 7.50 1.50
5Y 1.9275 -2.00 1.9315 1.8571 1.8210 1.9475 1.1575 3.3050 1.1575 -54.25 12.50 10Y 1.5100 10.00 1.5800 0.6300 5*10Y 23.00 3.00
7Y 1.9750 -2.25 1.9795 1.9073 1.8775 1.9975 1.1675 34625 1.1675
10Y 2.0525 -2.50 2.0575 1.9848 1.9605 2.0775 12125 3.6250 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 2.0850 -2.50 2.0900 20173 1.9920 2.1100 1.2150 3.6575 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 2.0975 -2.50 21025 20274 2.0020 21225 1.2150 3.6675 1.2150 2y 1.5121 0.00 1.5121 o.oooo o.oooo 1.7169 0.5600 1.7169 0.2500
20Y 2.1050 -2.50 2.1100 2.0363 2.0165 2.1300 1.2150 3.8075 1.2150 10Y 2.3608 0.00 2.3608 0.0000 0.0000 2.6060 1.3600 3.0300 1.3600
6*9M 6.25 -0.75 6.40 5.50 4387 7.00 -6.00 7.00 -6.00 U.S. TREASURY - KTB (B2 g 7|F M|
9*12M 7.00 0.00 7.00 578 4.83 7.00 -4.00 7.00 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 14.50 0.25 14.45 12.25 11.67 14.50 -5.50 16.25 -5.50 2y -0.2979 0 -0.2979 -1.8100 -1.8100 0.1019 -1.8100 0.1019 -2.6400
2*3Y 8.75 -0.25 8.80 8.09 8.03 9.00 -1.75 15.00 -1.75 10Y -0.0102 3.40 -0.0442 -2.3710 -2.3710 0.4740 -2.3710 0.4740 -2.3710
2*4Y 1375 -0.50 13.85 13.13 1331 15.25 -1.75 28.25 -1.75
2*5Y 18.00 -0.75 18.15 17.01 17.55 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 -0.25 5.05 5.04 5.28 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 30.50 -1.25 31.75 30.50 30.50 4150 2.75 70.25 2.75
3*5Y 9.25 -0.50 9.35 8.93 9.53 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 56.10 -3.40 59.50 56.10 56.10 68.70 11.80 90.00 11.80
4*5Y 425 -0.25 430 3.89 424 6.25 -0.25 11.75 -0.25 UST 2*10Y| 8487 0.00 84.87 0.00 0.00 135.50 0.00 264.00 0.00
5*7Y 475 -0.25 4.80 5.01 5.65 10.50 0.25 16.25 0.25
5410V | 1250 -0.50 1260 1276 1395 2225 375 3225 375
7*10Y 7.75 -0.25 7.80 7.75 8.30 12.75 3.00 16.75 3.00 IRS
10*12Y 3.25 0.00 3.25 3.25 3.15 5.25 -0.25 7.75 -0.25 06M  [465 COE
10*15Y 450 0.00 450 426 415 7.75 -0.75 15.00 -0.75 09M Tenor
10%20Y 5.25 0.00 5.25 5.15 5.60 11.00 -11.00 31.00 -11.00 01y |60.75/61/6125
15Y [69.25
BOND 02Y [745/7525 2*5y  18.25
Tenor Lv. | 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03y 412y 20.25
1y 1570 -0.30 1571 1532 1.485 1723 1237 2.750 1.237 04y  [8825 5412y 16
1.5Y 1724 0.00 1.724 1.666 1618 1.768 1232 2.890 1232 05Y 12°20y 02
2y 1.810 0.00 1.810 1753 1.705 1.830 1.225 2.990 1.225 07Y SPRD
3y 1.887 -0.30 1.888 1.821 1783 1.890 1.200 3.120 1.200 10Y [5.25
4y 2,041 -1.20 2,043 1.979 1.913 2,053 1232 3.340 1232 12y [85/95
5Y 2077 -1.80 2,081 2.020 1.986 2.095 1217 3.430 1217 15Y
7Y 2.265 -2.90 2271 2211 2.168 2294 1.270 3.590 1.270 20Y
10Y 2371 -3.40 2378 2318 2.286 2.405 1355 3.750 1355
20Y 2.365 -2.70 2.370 2328 2336 2430 1430 3.943 1430 BRS
Lv. HYy| Lv. HYd| Al a |
91d CD 1.38 0.00 KTB 108.62 0.05 108.66 108.67 108.60 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 124 0.00 LKTB | 122.85 030 122.80 12294 | 12261 BEEE: 9a1A -68 159 91 91 91 91 91
2 o | 32,902 92l -23,749 56,651 32,902 32,902 32,902 32,902 32,902
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 3.25 -1.20 3.49 3.23 442 9.00 -17.75 11.50 -17.75
1.5y -3.65 -1.25 -3.40 -3.14 -2.30 240 -19.10 8.75 -19.10 K ES 5 Y00 22| Sl2 71 HEE0HO| B0 BHEED 2|A3 B2 st= 297
2y -6.25 -1.25 -6.00 -6.63 -5.99 -1.35 -25.15 9.00 -25.15
5Y -14.95 -0.20 -1491 -16.31 -16.45 -2.25 -27.25 455 -27.25
7Y -29.00 0.65 -29.13 -30.39 -29.07 7.50 -37.65 -2.50 -37.65 CRSE MHHO=2 ¥3.
10Y -31.85 0.90 -32.03 -33.30 -32.58 -12.95 -38.70 0.00 -38.70
20Y -26.00 0.20 -26.04 -29.22 -31.93 -13.95 -48.50 -1.25 -48.50




