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Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
6M 1.7350 0.00 1.7410 1.7275 1.7192 1.7575 1.3900 2.6625 1.2875
M 1.7900 0.00 1.7960 1.7861 1.7867 1.8300 1.4100 2.6825 1.2500
1Y 1.8375 0.00 1.8450 1.8336 1.8382 1.9100 1.4350 2.7100 1.2200
1.5Y 1.9050 -0.25 1.9180 1.9100 1.9219 2.0250 1.4700 2.7700 1.1900
2Y 1.9550 -0.50 1.9745 1.9648 1.9878 2.1150 1.5000 2.8275 1.1675
3Y 2.0225 -0.50 2.0415 2.0319 2.0701 2.2225 1.5550 2.9250 1.1550
4Y 2.0750 -1.00 2.0980 2.0799 2.1274 2.2950 1.6050 3.0050 1.1575
5Y 2.1200 -1.50 2.1425 2.1186 2.1688 2.3400 1.6475 3.0775 1.1575
7Y 2.1700 -1.50 2.1890 21574 2.2147 2.3950 1.7050 3.1900 1.1675
10Y 2.2400 -1.00 2.2505 2.2201 2.2814 24850 1.7825 3.3175 1.2125
12Y 2.2775 -1.00 2.2895 2.2599 2.3213 2.5225 1.8175 3.3575 1.2150
15Y 2.3000 -1.00 2.3120 2.2848 2.3474 2.5400 1.8250 3.3850 1.2150
20Y 2.3125 -1.00 2.3260 2.3029 2.3741 2.5600 1.8250 3.5050 1.2150
6*9M 5.50 0.00 5.50 5.86 6.75 12.50 1.00 12.50 -6.00
9*12M 475 0.00 4.90 475 5.15 10.50 1.00 10.50 -4.25
1*2Y 1175 -0.50 1295 1311 14.96 23.00 5.75 23.00 -5.50
2*3Y 6.75 0.00 6.70 6.71 8.23 13.25 4.75 13.25 -1.75
2*4Y 12.00 -0.50 12.35 1151 13.96 21.75 8.75 23.50 -1.75
2*5Y 16.50 -1.00 16.80 15.39 18.10 27.25 1175 34.00 -175
3*4y 5.25 -0.50 5.65 4.80 5.73 8.50 3.25 11.25 -0.50
3*5Y 9.75 -1.00 10.10 8.68 9.88 14.00 6.00 22.00 -0.50
4*5Y 4.50 -0.50 445 3.88 4.14 6.00 2.25 10.75 -0.25
5*7Y 5.00 0.00 4.65 3.88 4.59 10.50 2.50 14.75 0.25
5*10Y 12.00 0.50 10.80 10.15 11.26 20.25 7.25 30.75 3.75
7*10Y 7.00 0.50 6.15 6.28 6.67 1175 4.25 16.75 3.00
10*12Y 3.75 0.00 3.90 3.98 3.99 4.50 2.00 7.75 -0.25
10*15Y 6.00 0.00 6.15 6.46 6.60 6.75 2.25 15.00 -0.75
10*20Y 7.25 0.00 7.55 8.27 9.27 10.25 -2.50 31.00 -11.00
BOND
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
1y 1.854 -1.60 1.874 1.848 1.854 1.935 1.400 2.691 1.237
1.5Y 1.961 -1.40 1.988 1.954 1.983 2113 1.517 2.750 1.232
2Y 2.015 -1.00 2.038 2.028 2.076 2.230 1.577 2.807 1.225
3Y 2.082 -1.00 2101 2.092 2.149 2315 1.617 2.888 1.200
4Y 2192 -1.00 2.215 2212 2297 2.502 1.755 3.070 1.232
5Y 2.325 -1.00 2.349 2.335 2.409 2.602 1.805 3.185 1217
7Y 2455 -1.00 2474 2462 2.536 2.728 2.024 3.307 1.270
10Y 2.557 -0.80 2.571 2.553 2.627 2.815 2.115 3.561 1355
20Y 2.542 -1.00 2.555 2.544 2.623 2.792 2.197 3.755 1430
Lv. HYy| Lv. | Al a |
91d CD 1.65 0.00 KTB 108.20 0.03 108.17 108.23 108.17
[ cALL 1.48 3.00 | kB | 121.30 -0.01 12129 | 12140 | 12127
(1-2Y £¢, 3-10Y 20,258 A|Z7tEH I}
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
1y -1.65 1.60 -2.86 -145 -1.59 9.00 -11.20 11.00 -17.75
1.5Y -5.60 115 -7.00 -443 -6.16 240 -15.60 7.00 -19.10
2Y -6.00 0.50 -6.35 -6.36 -8.82 -1.35 -18.30 5.50 -25.15
3Y -5.95 0.50 -591 -6.00 -7.87 -245 -13.50 5.00 -19.50
4y -11.70 0.00 -11.66 -13.18 -16.94 -8.50 -25.00 2.00 -30.35
5Y -20.50 -0.50 -20.65 -21.68 -24.05 -9.60 -27.25 4.55 -27.25
7Y -28.50 -0.50 -28.52 -3048 -32.16 -21.90 -35.40 -3.75 -37.65
10Y -31.70 -0.20 -32.03 -33.31 -34.59 -24.25 -38.70 -8.20 -38.70
20Y -22.95 0.00 -22.92 -24.15 -24.87 -14.75 -48.50 -145 -48.50
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HedH| Tenor | 1Y Max 1Y Min SPRD HMH|
-56,75 0.00 1Y 12700 0.00 1.6200 0.8050 1*2Y 4A00 0.00
-61.50 -0.25 1.5Y 1.2900 -0.50 1.6600 0.8600 2*3Y 6.00 1.00
-64.50 0.50 2Y 1.3100 0.00 1.6950 0.9250 2*5Y 16.50 1.00
-65.25 1.50 3Y 1.3700 1.00 1.7550 0.9850 3*4Y 4.00 0.00
-66.50 2.00 4y 1.4100 1.00 1.8000 1.0700 3*5Y 10.50 0.00
-64.50 2.50 5Y 1.4750 1.00 1.8500 1.0800 4*5Y 6.50 0.00
-65.00 2.50 7Y 1.5200 1.00 1.8950 1.1050 5*7Y 4.50 0.00
-53.00 2.00 10Y 1.7100 1.00 2.0500 1.2200 5*10Y 23.50 0.00
U.S. TREASURY (= FYY 7|1F M eH|)
Tenor | 1Y Max 1Y Min 3Y Max 3Y Min
2Y 2.6615 0.0081 2.6534 2.6533 2.6655 2.6856 1.1686 2.6856 0.3100
10Y 2.9716 0.0279 2.9437 29501 2.9864 31131 2.0387 31131 1.3600
U.S. TREASURY - KTB (o= AYY 7|&E HUH
Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
2y 64.65 1.81 62.84 6133 61.55 67.13 -53.43 67.13 -245.00
10Y 41.46 3.59 37.87 3751 41.44 43.19 -24.46 47.40 -91.80
Lv. | T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
IRS 2*10Y 28.50 -0.50 29.00 29.00 2575 42.50 19.50 62.75 275
KTB 2*10Y| 54.20 0.20 54.00 53.50 52.20 68.70 35.80 82.90 11.80
UST 2*10Y| 31.01 1.98 29.03 29.68 32.09 122.30 23.86 233.00 23.86
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TODAY KRX CCP FUH| T-1 T-2 T-3 T-4 T-5 T-6
EEEES 70 A -20 90 110 81 110 61 76
2 o | 17,270 99l -2,502 19,772 33,237 22,350 30,610 15,180 35,595
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