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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 1.7725 0.00 1.7690 1.7533 1.7380 1.7725 1.3900 26325 1.2875 -46,50 0.00 1y 14200 0.00 1.6200 0.8050 1%2Y -750 0.00
oM 1.8400 0.00 1.8320 1.8060 1.7884 1.8400 1.4100 2.6300 1.2500 -59.75 0.00 1.5Y 1.3650 0.00 1.6600 0.8600 2*3Y 0.00 0.00
1y 1.8850 0.00 1.8745 1.8415 1.8230 1.9100 1.4350 2.6300 1.2200 -66.25 0.00 2y 1.3450 0.00 1.6950 0.9250 2*5Y 7.50 0.00
1.5V 1.9625 0.00 1.9460 1.8936 1.8799 2.0250 1.4700 2.6600 1.1900 -72.00 0.00 3y 1.3450 0.00 1.7550 0.9850 3*4Y 2.00 0.00
2Y 2.0075 0.00 1.9860 1.9268 1.9182 21150 1.5000 2.6875 1.1675 -74.50 0.00 4y 1.3650 0.00 1.8000 1.0700 3*5Y 7.50 0.00
3y 2.0650 0.00 2.0380 1.9746 1.9703 22225 1.5550 2.7600 1.1550 -72.25 0.00 5Y 1.4200 0.00 1.8500 1.0800 4*5Y 5.50 0.00
4y 2.1100 0.00 2.0800 2.0155 20133 2.2950 1.6050 2.8325 1.1575 -70.00 0.00 7Y 1.4800 0.00 1.8950 1.1050 5*7Y 6.00 0.00
5Y 2.1425 0.00 2.1105 2.0454 20476 2.3400 1.6475 2.8925 1.1575 -52.75 0.00 10Y 1.7200 0.00 2.0500 1.2200 5*10Y 30.00 0.00
7Y 2.1800 0.00 2.1475 2.0849 2.0888 23950 1.7050 2.9950 1.1675
10Y 2.2475 0.00 22145 2.1524 2.1531 2.4850 1.7825 3.1250 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 2.2850 0.00 2.2530 21920 21920 25225 1.8175 3.1675 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 2.2950 0.00 2.2630 22038 2.2083 2.5400 1.8250 3.2075 1.2150 2y 2.8890 0.0040 2.8850 2.8681 2.8679 2.8890 1.2620 2.8890 0.3100
20Y 2.2950 0.00 2.2660 2.2100 22175 2.5600 1.8250 3.3275 1.2150 10Y 3.2306 0.0000 3.2306 3.1858 3.1873 3.2306 20387 3.2306 1.3600
6*9M 6.75 0.00 6.30 5.28 5.04 12.50 2.00 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 450 0.00 425 3.55 3.46 10.50 1.50 10.50 -4.25 Tenor Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
1*2Y 12.25 0.00 11.15 8.53 9.52 23.00 5.00 23.00 -5.50 2y 83.70 0.4 83.30 81.81 87.39 88.61 -5343 88.61 -223.00
2*3Y 575 0.00 5.20 479 521 13.25 3.50 13.25 -1.75 10Y 78.56 0.00 78.56 74.08 81.23 81.23 -24.46 81.23 -76.20
2*4Y 10.25 0.00 9.40 8.88 9.51 21.75 7.00 23.50 -1.75
2*5Y 13.50 0.00 1245 11.86 12.94 27.25 9.75 34,00 -1.75 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y 450 0.00 420 4.09 430 8.50 3.25 11.25 -0.50 IRS 2*10Y |  24.00 0.00 24.00 24.25 21.00 4250 19.25 62.75 2.75
3*5Y 7.75 0.00 7.25 7.08 7.73 14.00 575 22.00 -0.50 KTB 2*10Y| 3930 0.00 39.30 39.50 38.10 66.00 35.80 82.90 11.80
4*5Y 3.25 0.00 3.05 2.99 343 6.00 2.25 10.75 -0.25 UST 2*10Y| 3416 -0.40 34.56 3177 31.94 98.63 1851 218.00 1851
5*7Y 3.75 0.00 3.70 3.95 412 7.75 2.50 14.75 0.25
5410V | 1050 0.0 1040 1070 1055 1800 725 3075 375
7*10Y 6.75 0.00 6.70 6.75 6.43 10.75 425 16.75 3.00 IRS
10*12Y 3.75 0.00 3.85 3.96 3.89 450 2.50 7.75 -0.25 o6M |77 DD
10*15Y 475 0.00 4.85 5.14 551 6.75 2.50 15.00 -0.75 09M Tenor
10%20Y 475 0.00 5.15 5.76 6.44 10.25 3.00 31.00 -11.00 o1y
1.5Y
o2y 027225
Tenor Lv. M| S5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 8
1y 1.907 0.00 1.897 1.865 1.836 1.935 1.400 2.625 1.237 04y |125/1275
1.5Y 2012 0.00 1.985 1.933 1919 2113 1517 2.660 1232 05y  [16.25
2y 2,052 0.00 2.028 1.969 1.970 2.230 1577 2.686 1.225 07Y SPRD
3y 2.080 0.00 2.051 2.000 2,016 2315 1617 2.725 1.200 10Y
4y 2217 0.00 2.184 2.140 2133 2.502 1.760 2.850 1232 12Y
5Y 2.265 0.00 2.231 2182 2.223 2.602 1.830 2.980 1217 15y  [31.25
7Y 2371 0.00 2.339 2.295 2344 2.728 2,024 3.075 1.270 20Y
10Y 2445 0.00 2417 2.369 2427 2.815 2115 3315 1355
20Y 2420 0.00 2.396 2333 2.396 2792 2176 3.490 1430 BRS
Lv. HYy| Lv. HYd| Al a |
91d CD 1.65 0.00 KTB 108.12 0.00 108.13 108.15 108.09 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL 1.49 0.00 | kB | 12234 0.00 122.10 12234 | 122.05 BEEE: 55 2 0 55 164 0 126 97 155
2 o 16,460 2 0 16,460 66,408 0,000 35,740 29,240 53,962
(1-2Y £¢, 3-10Y 20,258 A|Z7tEH I}
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y -2.20 0.00 -2.23 -2.33 -1.33 9.00 -11.20 11.00 -17.75 MBS QL 7|Z22(M0 RHE 51 CH|28 SA0E Z2|AS. HHH 7|22 ZHA. SHMSL oFM S sl H7Ioj47}
1.5Y -4.95 0.00 -3.90 -3.89 -3.87 240 -15.60 7.00 -19.10 Solg|n weopzt
2y -4.45 0.00 -4.24 -4.27 -5.20 -2.00 -18.30 5.50 -25.15
3y -1.50 0.00 -1.30 -2.53 -4.53 -0.75 -13.50 5.00 -19.50 _ °
4y -10.70 0.00 -1042 -12.45 -11.98 -7.55 -25.00 2.00 -30.35 IRSE HIT7h 2712 20100 143 Meler Bzt
5Y -12.25 0.00 -12.03 -13.67 -17.56 -11.65 -27.25 455 -27.25
7v -19.10 0.00 -19.19 -21.00 -25550 -19.10 -3540 375 -37.65 CRSE= T3 7 &50H.
10Y -19.75 0.00 -20.25 -21.67 -27.40 -19.75 -38.70 -8.20 -38.70
20Y -12.50 0.00 -13.00 -12.34 -17.84 -7.75 -48.50 -1.45 -48.50




