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ws |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
6M 1.9050 0.00 1.8520 1.7945 1.7763 1.9050 1.4025 2.5325 1.2875
M 1.9100 -0.25 1.8670 1.8233 1.8167 1.9125 1.4425 24900 1.2500
1Y 1.9175 -0.25 1.8765 1.8404 1.8453 1.9200 1.4825 24625 1.2200
1.5Y 1.9250 -0.50 1.8900 1.8610 1.8848 2.0250 1.5400 24700 1.1900
2Y 1.9275 -0.75 1.8990 1.8779 1.9137 2.1150 1.5875 24900 1.1675
3Y 1.9275 -1.00 1.9090 1.9023 1.9518 2.2225 1.6600 2.5800 1.1550
4Y 1.9325 -1.75 1.9255 1.9284 1.9862 2.2950 1.7100 2.6625 1.1575
5Y 1.9300 -3.00 1.9375 1.9490 2.0136 2.3400 1.7550 2.7250 1.1575
7Y 1.9525 -3.50 1.9655 1.9799 2.0488 2.3950 1.8075 2.8200 1.1675
10Y 2.0100 -4.00 2.0310 2.0435 2.1140 24850 1.8850 2.9475 1.2125
12Y 2.0350 -4.50 2.0600 2.0733 2.1470 2.5225 1.9175 2.9975 1.2150
15Y 2.0400 -4.50 2.0690 2.0794 2.1539 2.5400 1.9225 3.0475 1.2150
20Y 2.0300 -4.50 2.0595 2.0759 2.1558 2.5600 1.9325 3.1675 1.2150
6*9M 0.50 -0.25 150 2.88 4.04 12.50 0.00 12.50 -6.00
9*12M 0.75 0.00 0.95 171 2.85 10.50 0.00 10.50 -4.25
1*2Y 1.00 -0.50 2.25 375 6.85 23.00 0.50 23.00 -5.50
2*3Y 0.00 -0.25 1.00 244 381 13.25 0.00 13.25 -1.75
2*4Y 0.50 -1.00 2.65 5.05 7.25 21.75 0.50 23.50 -175
2*5Y 0.25 -2.25 3.85 711 9.99 27.25 0.25 34.00 -1.75
3*4y 0.50 -0.75 1.65 261 344 8.50 0.50 11.25 -0.50
3*5Y 0.25 -2.00 2.85 4.68 6.18 14.00 0.25 22.00 -0.50
4*5Y -0.25 -1.25 1.20 2.06 2.74 6.00 -0.25 10.75 -0.25
5*7Y 2.25 -0.50 2.80 3.09 3.52 7.25 2.25 14.75 0.25
5*10Y 8.00 -1.00 9.35 9.45 10.04 16.25 7.25 30.75 3.75
7*10Y 5.75 -0.50 6.55 6.36 6.52 9.50 4.25 16.75 3.00
10*12Y 2.50 -0.50 2.90 2.98 3.30 4.50 2.50 7.75 -0.25
10*15Y 3.00 -0.50 3.80 3.59 3.99 6.75 2.75 15.00 -0.75
10*20Y 2.00 -0.50 2.85 324 419 10.25 2.00 31.00 -11.00
BOND
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
1y 1.881 0.00 1.875 1.881 1.880 1.935 1.400 2.375 1.237
1.5Y 1.926 0.00 1921 1.925 1.937 2113 1.523 2.445 1.232
2Y 1937 -0.10 1.929 1.938 1.964 2.230 1.625 2492 1.225
3Y 1912 -0.50 1.905 1.929 1.975 2315 1.707 2.585 1.200
a4y 1.979 -1.60 1.986 2.019 2.086 2.502 1.830 2.767 1.232
5Y 1.975 -1.70 1.984 2.030 2.118 2.602 1.905 2.830 1.217
7Y 2.040 -2.60 2.059 2.116 2.218 2728 2.040 2.996 1.270
10Y 2.092 -3.50 2.119 2.184 2.289 2.815 2.092 3.148 1355
20Y 2.051 -1.40 2.071 2135 2.241 2792 2.045 3.327 1.430
Lv. HYy| Lv. | Al a |
91d CD 1.90 0.00 KTB 108.90 0.03 108.93 108.95 108.86
CALL 173 -1.00 LKTB 126.10 0.35 126.09 126.25 125.85
(1-2Y £¢, 3-10Y 20,258 A|Z7tEH I}
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
1y 3.65 -0.25 0.19 -4.03 -349 9.00 -11.20 11.00 -17.75
1.5Y -0.10 -0.50 -3.06 -641 -5.27 240 -15.60 7.00 -19.10
2Y -0.95 -0.65 -3.04 -6.04 -5.07 -0.30 -18.30 5.50 -25.15
3Y 1.55 -0.50 0.38 -2.70 -2.36 2.05 -13.50 4.80 -19.50
4y -4.65 -0.15 -6.03 -9.04 -10.02 -4.50 -25.00 2.00 -30.35
5Y -4.50 -1.30 -4.63 -8.07 -1047 -3.20 -27.25 4.55 -27.25
7Y -8.75 -0.90 -931 -13.62 -16.88 -7.85 -35.15 -4.70 -37.65
10Y -8.20 -0.50 -8.80 -14.09 -17.47 -7.50 -37.50 -7.50 -38.70
20Y -2.10 -3.10 -113 -5.88 -849 175 -36.00 175 -48.50

HMUH| Tenor | 1Y Max 1Y Min SPRD x1<gu|
-67,75 1.25 1Y 12400 1.00 1.6200 0.8600 1*2Y —450 -0.50
-71.50 1.00 1.5Y 1.2100 0.50 1.6600 0.9050 2*3Y 1.50 -0.50
-73.25 1.25 2Y 1.1950 0.50 1.6950 0.9200 2*5Y -2.50 -1.50
-71.75 1.00 3Y 1.2100 0.00 1.7550 0.9850 3*4Y -2.00 0.00
-74.25 1.75 4y 1.1900 0.00 1.8000 1.0700 3*5Y -4.00 -1.00
-76.00 2.00 5Y 1.1700 -1.00 1.8500 1.1350 4*5Y -2.00 -1.00
-72.25 2.50 7Y 1.2300 -1.00 1.8950 1.2150 5*7Y 6.00 0.00
-59.00 3.00 10Y 14200 -1.00 2.0500 1.3500 5*10Y 25.00 0.00
U.S. TREASURY (h= Y 7|&E HLH)
Tenor | 1Y Max 1Y Min 3Y Max 3Y Min
2Y 2.8028 -0.0203 2.8231 2.7685 2.8066 2.9773 1.2620 29773 0.3100
10Y 2.9163 -0.0570 2.9733 29933 3.0298 3.2382 2.0387 3.2382 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 86.58 -193 88.51 84.85 89.46 103.03 -5343 103.03 -207.00
10Y 8243 -2.20 84.63 88.33 91.58 98.82 -24.46 98.82 -76.20
Lv. | T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
IRS 2*10Y 8.25 -3.25 11.50 13.75 16.00 42.50 8.25 62.75 2.75
KTB 2*10Y| 1550 -340 18.90 19.00 20.20 63.50 15.50 82.90 11.80
UST 2*10Y| 1135 -3.67 15.02 22.48 2232 95.96 1135 205.00 1135
IRS 6y 94
06MS oDD
05M Tenor
01y
1.5Y 92.5/93 /935
02y 93.25 /935 1*2y 125/15
03y 93.5 1.5*3y 0.25
04Y 93.25 2*10y 6.75/10.75
05y 95 5*10y 6/6.25
7Y SPRD 6*10y 07
10Y 00 /01 7*10y 6.25
12y
15Y
20Y
CRS
TODAY KRX CCP HYUH| T-1 T-2 T3 T-4 T-5 T-6
Hazg 159 A -11 170 204 132 139 69 41
2 o | 51,351 23 | -8119 59,470 72,185 45,287 55,220 22,155 11,016
AEEY
I Folt B7122 FHOE 2RO o2 34 Hu Bejsy
HIES 2|7t 2% 2 et 34 104 23| AZYEX 17bp2

IRSE A OPEF7EX| 2 2

St e EE

QFA Q| AHZ HI|E W7}t F

FERH AHEIL 3H FHCL



