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Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 1.7150 1.50 1.7065 1.6995 1.6361 1.7150 1.2925 2.6875 1.2875 -45,25 0.00 1y 12800 -4.00 1.6200 0.7650 1%2Y 16Aoo 1.50
oM 1.7875 2.00 1.7755 1.7590 1.7169 1.7875 1.2650 27225 1.2500 -50.50 0.00 1.5Y 1.3650 -3.00 1.6600 0.9950 2+3Y 15.00 2.00
1y 1.8525 1.50 1.8435 1.8275 1.7941 1.8550 1.2450 27675 1.2200 -52.50 0.00 2Y 1.4400 -2.50 1.6950 0.9500 2*5Y 30.00 3.50
1.5V 1.9550 1.50 1.9455 1.9214 1.8904 1.9625 1.2250 2.8425 1.1900 -4975 0.00 3y 1.5900 -0.50 1.7550 0.8550 3*4Y 8.00 1.00
2Y 2.0275 1.50 20170 1.9879 1.9592 2.0350 1.2025 2.9200 1.1675 -4775 0.00 4y 1.6700 0.50 1.8000 0.8400 3*5Y 15.00 1.50
3y 21175 1.50 2.1045 2.0601 2.0405 2.1300 1.1975 3.0575 1.1550 -47.25 0.00 5Y 1.7400 1.00 1.8500 0.8350 4*5Y 7.00 0.50
4y 2.1750 1.75 2.1580 2.1055 20928 2.1850 1.2050 31725 1.1575 -44.50 0.00 7Y 1.7900 1.00 1.8950 0.8050 5+7Y 5.00 0.00
5Y 22125 1.75 2.1970 21393 21269 22275 1.2075 3.2750 1.1575 -36.00 0.00 10Y 1.9200 1.50 2.0150 0.7900 5*10Y 18.00 0.50
7Y 2.2525 1.75 2.2380 21729 21634 22725 1.2150 34350 1.1675
10Y 23125 1.75 2.2965 22243 22164 23325 1.2525 3.5975 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 2.3575 1.75 2.3390 22623 22515 23750 1.2550 3.6300 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 23725 1.75 2.3530 22770 22612 2.3900 1.2575 36375 1.2150 2y 2.0062 0.0375 1.9687 1.9768 1.9767 2.0062 0.6460 2.0062 0.2800
20Y 2.3800 2.00 2.3570 22773 2.2625 2.3925 1.2575 3.7850 1.2150 10Y 2.5484 0.0104 2.5380 2.5563 25553 2.6060 1.5020 3.0300 1.3600
6*9M 7.25 0.50 6.90 5.95 8.08 12.50 -3.00 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 6.50 -0.50 6.80 6.85 7.73 10.50 -2.00 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
1*2Y 17.50 0.00 17.35 16.04 16.50 20.75 -4.50 20.75 -5.50 2y -10.08 3.05 -13.13 -13.82 -11.33 10.19 -70.50 10.19 -264.00
2*3Y 9.00 0.00 8.75 7.23 8.14 11.00 -1.00 14.25 -1.75 10Y -6.86 -1.66 -5.20 -7.37 -147 47.40 -24.46 47.40 -98.50
2*4Y 14.75 0.25 14.10 11.76 13.37 18.00 -0.75 27.75 -1.75
2*5Y 18.50 0.25 18.00 15.14 16.78 21.25 -0.75 38.50 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
3*4Y 575 0.25 535 454 5.23 7.75 0.00 14.00 -0.50 IRS 2*10Y | 2850 0.25 28.25 29.75 27.00 4150 3.50 68.25 2.75
3*5Y 9.50 0.25 9.25 7.91 8.64 14.00 0.00 25.00 -0.50 KTB 2*10Y| 51.00 2.00 49.00 51.50 48.00 68.70 12.50 89.00 11.80
4*5Y 3.75 0.00 3.90 3.38 341 6.25 0.00 11.25 -0.25 UST 2*10Y| 54.22 271 56.93 57.95 57.86 135.50 41.06 264.00 41.06
5*7Y 4.00 0.00 410 3.36 3.65 10.50 0.75 16.00 0.25
5410V | 1000 0.0 995 850 895 2225 4.00 3225 375
7*10Y 6.00 0.00 5.85 5.14 5.30 12.75 3.00 16.75 3.00 IRS
10*12Y 450 0.00 425 3.80 3.50 450 -0.25 7.75 -0.25 o6M |71 DD
10*15Y 6.00 0.00 5.65 5.28 448 6.00 -0.75 15.00 -0.75 09M |77 /7775 Tenor
10%20Y 6.75 0.25 6.05 5.30 461 7.50 -11.00 31.00 -11.00 01y [84.5/8475/855
15Y [955
BOND 02y [175 9*12m 65
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥ Max | 1Y Min | 3YMax | 3Y Min 03y 9m*3y 33
1y 1.824 0.00 1.819 1.836 1.828 1.885 1252 2.720 1.237 04Y 5410y 975
1.5Y 1.991 0.80 1.986 1.989 1.985 2037 1.240 2.820 1232 05Y
2y 2.107 0.70 2.097 2.083 2.079 2.165 1.225 2.920 1.225 07Y SPRD
3y 2167 1.50 2.155 2121 2124 2.206 1212 3.050 1.200 10Y
4y 2.345 2.00 2.326 2276 2.283 2.360 1.242 3.280 1232 12Y
5Y 2427 1.70 2.406 2.340 2336 2.449 1.240 3.410 1217 15Y
7Y 2.559 2.50 2531 2.459 2463 2573 1300 3.563 1.270 20Y
10Y 2617 2.70 2.589 2.505 2,513 2.630 1392 3.750 1355
20Y 2,553 0.80 2.550 2478 2481 2.580 1451 3.943 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.66 0.00 KTB 107.75 -0.05 107.76 107.79 107.72 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL 1.51 0.00 | kB | 12033 -0.25 12049 | 12054 | 120.22 Hepsg 108 7 9 117 211 101 91 107 104
2 o | 48,373 {2l | 7925 40,448 71,572 32,135 36,910 31,906 30,057
(1-2Y §9t 3-10Y =1, 258 A|7tH7}
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 2.85 1.50 243 -0.89 343 9.00 -17.75 11.00 -17.75
1.5Y -3.60 0.70 -4.07 -6.80 -9.46 240 -19.10 7.25 -19.10 KES 0222|820 = S8ET A DjA 2| 7F £ 2F8tD, 0|2 AH|RAIE27F HEE QE HEtoz HQl
2y -7.95 0.80 -8.04 9,51 -11.99 -1.35 -25.15 6.50 -25.15
5Y -21.45 0.05 -20.86 -20.08 -20.96 -2.25 -27.25 455 -27.25
7Y -30.65 -0.75 -29.28 -28.62 -29.93 7.50 -37.65 -3.75 -37.65 CRSE FXE Stol SO T2t 37 o2t F71& 4830 72 28,
10Y -3045 -0.95 -29.23 -28.03 -29.66 -12.95 -38.70 -6.25 -38.70
20Y -17.30 1.20 -19.26 -20.05 -21.82 -14.75 -48.50 -1.45 -48.50




