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HMUH| Tenor | 1Y Max 1Y Min SPRD x1<gu|
-61,50 0.00 1Y 12050 0.00 1.6200 0.8000 1*2Y OASO -2.00
-68.50 -2.00 1.5Y 1.2150 -1.50 1.6600 0.8450 2*3Y 5.50 0.00
-74.50 -2.75 2Y 1.2100 -2.00 1.6950 0.8850 2*5Y 16.50 0.50
-75.75 -2.75 3Y 1.2650 -2.00 1.7550 0.9700 3*4Y 5.00 0.50
-75.25 -2.50 4y 1.3150 -1.50 1.8000 1.0300 3*5Y 11.00 0.50
-73.00 -2.75 5Y 1.3750 -1.50 1.8500 1.0500 4*5Y 6.00 0.00
-72.00 -3.25 7Y 1.4200 -1.50 1.8950 1.0600 5*7Y 4.50 0.00
-58.25 -3.75 10Y 1.6200 -2.00 2.0500 1.0900 5*10Y 24.50 -0.50
U.S. TREASURY (= FYY 7|1F M eH|)
Tenor | 1Y Max 1Y Min 3Y Max 3Y Min
2Y 2.5867 -0.0206 2.6073 2.6154 2.5988 2.6154 1.1428 2.6154 0.3100
10Y 2.8404 -0.0312 2.8716 2.8642 2.8578 31131 2.0387 31131 1.3600
U.S. TREASURY - KTB (6h= Qe 7|E MY
Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
2Y 56.57 -2.16 5873 58.74 56.88 60.89 -5343 60.89 -245.00
10Y 30.04 -4.12 34.16 3142 31.58 36.30 -24.46 47.40 -91.80
Lv. | T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
IRS 2*10Y 24.75 1.00 23.75 25.50 24.50 42.50 19.50 62.75 275
KTB 2*10Y 51.90 0.90 51.00 52.20 51.20 68.70 35.80 82.90 11.80
UST 2*10Y| 2537 -1.06 2643 24.88 25.90 12270 23.86 237.00 23.86
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wS |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
6M 1.7225 0.25 1.7110 1.7073 1.7203 1.7550 1.3900 2.6625 1.2875
M 1.7775 0.00 1.7770 1.7738 1.7912 1.8300 1.4100 2.6825 1.2500
1Y 1.8200 0.00 1.8255 1.8181 1.8468 1.9100 1.4350 2.7100 1.2200
1.5Y 1.9000 0.50 1.9030 1.8909 1.9373 2.0250 1.4700 2.7700 1.1900
2Y 1.9550 0.75 1.9565 1.9484 2.0078 2.1150 1.5000 2.8275 1.1675
3Y 2.0225 0.75 2.0250 2.0213 2.0977 2.2225 1.5550 2.9250 1.1550
4Y 2.0675 1.00 2.0680 2.0696 2.1592 2.2950 1.6050 3.0150 1.1575
5Y 2.1050 1.25 2.1025 2.1050 2.2016 2.3400 1.6475 3.0950 1.1575
7Y 2.1400 1.75 2.1365 2.1451 2.2492 2.3950 1.7050 3.2175 1.1675
10Y 2.2025 1.75 2.2020 2.2094 2.3170 24850 1.7825 3.3450 1.2125
12Y 2.2425 1.75 2.2420 2.2494 2.3578 2.5225 1.8175 3.3850 1.2150
15Y 2.2675 1.75 2.2685 2.2766 2.3830 2.5400 1.8250 34125 1.2150
20Y 2.2825 1.75 2.2910 2.3055 24114 2.5600 1.8250 3.5325 1.2150
6*9M 5.50 -0.25 6.60 6.65 7.09 12.50 0.25 12.50 -6.00
9*12M 4.25 0.00 4.85 444 5.56 10.50 0.75 10.50 -4.25
1*2Y 13.50 0.75 13.10 13.03 16.09 23.00 5.75 23.00 -5.50
2*3Y 6.75 0.00 6.85 7.29 9.00 13.25 475 13.25 -175
2*4Y 11.25 0.25 11.15 1213 15.15 21.75 8.75 23.50 -1.75
2*5Y 15.00 0.50 14.60 15.66 1939 27.25 1175 34.00 -175
3*4y 4.50 0.25 4.30 4.84 6.15 8.50 3.25 11.25 -0.50
3*5Y 8.25 0.50 7.75 8.38 1039 14.00 6.00 22.00 -0.50
4*5Y 3.75 0.25 345 354 4.24 6.00 2.25 10.75 -0.25
5*7Y 3.50 0.50 340 4.01 4.76 10.50 2.50 14.75 0.25
5*10Y 9.75 0.50 9.95 1044 1154 20.25 7.25 30.75 3.75
7*10Y 6.25 0.00 6.55 643 6.78 1175 4.25 16.75 3.00
10*12Y 4.00 0.00 4.00 4.00 4.07 4.50 175 7.75 -0.25
10*15Y 6.50 0.00 6.65 6.72 6.60 6.75 2.25 15.00 -0.75
10*20Y 8.00 0.00 8.90 9.61 9.44 10.25 -2.50 31.00 -11.00
BOND
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
1y 1.831 0.00 1.840 1.847 1.857 1.935 1.400 2.691 1.237
1.5Y 1.940 040 1.945 1.954 2.004 2113 1.517 2.750 1.232
2Y 2.021 0.10 2.027 2.041 2.106 2.230 1.577 2.807 1.225
3Y 2.090 0.50 2.091 2.106 2.185 2315 1617 2.890 1.200
a4y 2.210 0.50 2214 2.235 2.346 2.502 1.755 3.089 1.232
5Y 2.330 130 2.329 2.348 2452 2.602 1.805 3.185 1217
7Y 2454 1.00 2458 2476 2.578 2.728 2.024 3.320 1.270
10Y 2.540 1.00 2.544 2.557 2.670 2.815 2.115 3.567 1355
20Y 2.542 1.10 2.541 2.557 2.667 2.792 2197 3.785 1.430
Lv. ]| Lv. | Al a |
91d CD 1.65 0.00 KTB 108.15 -0.03 108.16 108.19 108.14
[ cALL 1.49 2.00 | kB | 12146 -0.14 12153 | 12158 | 12142
(1-2Y £¢, 3-10Y 20,258 A|Z7tEH I}
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
1y -1.10 0.00 -149 -2.84 -1.03 9.00 -11.20 11.00 -17.75
1.5Y -4.00 0.10 -4.22 -6.31 -6.64 240 -15.60 7.00 -19.10
2Y -6.60 0.65 -7.07 -9.29 -9.84 -1.35 -18.30 5.50 -25.15
3Y -6.75 0.25 -6.58 -8.50 -8.76 475 -13.50 5.00 -19.50
4y -14.25 0.50 -14.58 -16.55 -18.69 -8.50 -25.00 2.00 -30.35
5Y -22.50 -0.05 -22.65 -24.30 -25.08 -9.60 -27.25 4.55 -27.25
7Y -31.40 0.75 -32.11 -33.11 -3291 -21.90 -35.40 -3.75 -37.65
10Y -33.75 0.75 -34.18 -34.80 -35.34 -24.25 -38.70 -8.20 -38.70
20Y -25.95 0.65 -25.02 -25.10 -25.58 -14.75 -48.50 -145 -48.50
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TODAY KRX CCP FUH| T-1 T-2 T-3 T-4 T-5 T-6
EEEES 89 A -32 121 107 39 112 110 104
2 o 27,218 @ | -5834 33,052 32,035 12,470 33,415 40,528 37,835
A Felds.
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