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wS |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
6M 14775 0.50 14740 14533 1.4696 1.9125 1.3750 1.9125 1.2875
M 14125 0.50 14120 1.3983 1.4067 1.9125 1.2925 1.9125 1.2500
1Y 1.3700 0.50 1.3680 1.3589 1.3585 1.9200 1.2225 1.9200 1.2200
1.5Y 1.3100 0.50 1.3090 1.3061 1.2947 2.0250 1.1350 2.0250 1.1350
2Y 1.2625 0.50 1.2605 1.2556 1.2405 2.1150 1.0700 2.1150 1.0700
3Y 1.2300 0.25 1.2305 1.2239 1.2018 2.2225 1.0150 2.2225 1.0150
4Y 1.2200 0.75 1.2160 1.2093 1.1847 2.2900 0.9875 2.2950 0.9875
5Y 1.2050 1.00 1.2000 1.1959 11734 2.3350 0.9775 2.3400 0.9775
7Y 1.1900 1.00 1.1880 1.1888 1.1693 2.3825 0.9725 2.3950 0.9725
10Y 1.2150 1.25 1.2120 1.2150 1.1974 24475 0.9925 24850 0.9925
12Y 1.2300 1.25 1.2270 1.2316 1.2160 24875 1.0125 2.5225 1.0125
15Y 1.2200 1.25 1.2185 1.2199 1.2041 2.5075 0.9925 2.5400 0.9925
20Y 1.1425 1.25 1.1410 1.1438 1.1444 2.5300 0.9125 2.5600 0.9125
6*9M -6.50 0.00 -6.20 -5.50 -6.30 8.50 -9.00 12.50 -9.00
9*12M -4.25 0.00 -4.40 -3.94 -4.82 8.00 -7.00 10.50 -7.00
1*2Y -10.75 0.00 -10.75 -10.33 -11.79 20.50 -15.50 23.00 -15.50
2*3Y -3.25 -0.25 -3.00 -3.18 -3.87 10.75 -5.50 13.25 -5.50
2*4Y -4.25 0.25 -4.45 -4.64 -5.59 18.00 -8.25 23.50 -8.25
2*5Y -5.75 0.50 -6.05 -5.98 -6.71 22.75 -10.00 34.00 -10.00
3*4Y -1.00 0.50 -1.45 -1.46 -1.72 7.50 -3.25 11.25 -3.25
3*5Y -2.50 0.75 -3.05 -2.80 -2.84 12.50 -5.25 22.00 -5.25
4*5Y -1.50 0.25 -1.60 -1.34 -1.13 5.25 -2.25 10.75 -2.25
5*7Y -1.50 0.00 -1.20 -0.71 -0.42 6.25 -1.75 14.75 -1.75
5*10Y 1.00 0.25 1.20 191 240 14.00 0.50 30.25 0.50
7*10Y 2.50 0.25 240 2.63 2.81 7.75 175 15.50 1.75
10*12Y 1.50 0.00 150 1.66 1.86 4.25 150 6.75 -0.25
10*15Y 0.50 0.00 0.65 0.49 0.68 6.75 -0.25 1175 -0.75
10*20Y -7.25 0.00 -7.10 -7.13 -5.30 10.25 -8.00 22.75 -11.00
BOND
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
1y 1342 0.00 1338 1.294 1.286 1918 1136 1.935 1136
1.5Y 1.360 -1.00 1.372 1.330 1.296 2113 1122 2113 1.122
2Y 1332 -0.80 1352 1314 1.284 2212 1.089 2.230 1.089
3Y 1302 0.20 1314 1.283 1.245 2.308 0.092 2315 0.092
4Y 1.377 -0.80 1.398 1.362 1.316 2486 1.127 2.502 1.127
5Y 1.362 -0.20 1.380 1.349 1.310 2.592 1122 2.602 1.122
7Y 1433 0.70 1441 1.403 1.365 2711 1.163 2.728 1.163
10Y 1.447 1.20 1.449 1416 1.378 2.815 1.170 2.815 1.170
20Y 1422 0.00 1433 1.374 1.364 2.790 1.146 2.792 1.146
Lv. ]| Lv. | Al a |
91d CD 1.55 0.00 KTB 110.82 0.00 110.82 110.84 110.80
[ cALL | 154 1.00 | kB | 13296 -0.14 13312 | 13321 | 13294
(1-2Y £¢, 3-10Y 20,258 A|Z7tEH I}
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
1y 2.80 0.50 3.00 6.45 7.25 12.25 -9.65 12.25 -17.75
1.5Y -5.00 1.50 -6.30 -240 -0.14 4.05 -10.60 4.05 -19.10
2Y -6.95 1.30 -9.13 -5.88 -4.37 -0.25 -1275 -0.25 -25.15
3Y -7.20 0.05 -8.39 -5.88 -4.33 92.30 -12.20 92.30 -19.50
4y -15.70 1.55 -18.16 -15.25 -13.15 -4.50 -20.95 -145 -30.35
5Y -15.70 1.20 -17.96 -15.27 -13.66 -3.20 -26.75 -2.25 -27.25
7Y -24.30 0.30 -25.26 -21.40 -19.57 -7.85 -34.75 -7.50 -37.65
10Y -23.20 0.05 -23.74 -20.13 -18.07 -7.50 -37.50 -7.50 -38.70
20Y -27.95 1.25 -29.22 -23.00 -22.00 175 -30.75 175 -48.50

HMUH| Tenor | 1Y Max 1Y Min SPRD x1<gu|
-71,50 0.50 1Y 0A6550 1.00 1.4550 0.3900 1*2Y —20AOO 3.50
-78.00 1.00 1.5Y 0.5300 1.50 1.3950 1.0400 2*3Y -9.50 0.00
-80.75 4.00 2Y 0.4550 4.50 1.3750 1.0900 2*5Y -14.00 1.00
-87.00 4.25 3Y 0.3600 4.50 1.4100 0.0450 3*4Y -3.50 0.50
-89.50 4.25 4y 0.3250 5.00 1.4600 0.0350 3*5Y -4.50 1.00
-89.00 4.50 5Y 0.3150 5.50 1.5300 0.0150 4*5Y -1.00 0.50
-81.50 4.50 7Y 0.3750 5.50 1.5750 0.0750 5*7Y 6.00 0.00
-67.50 3.75 10Y 0.5400 5.00 1.7900 0.2550 5*10Y 22.50 -0.50
U.S. TREASURY (= FYY 7|1F M eH|)
Tenor | 1Y Max 1Y Min 3Y Max 3Y Min
2Y 1.6395 -0.0234 1.6629 1.6825 1.6277 2.9773 14319 29773 0.5400
10Y 1.6828 -0.0155 1.6983 1.7390 1.6508 3.2382 1.4607 3.2382 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 30.75 -1.54 3229 3355 25.77 103.03 17.69 103.03 -117.20
10Y 23.58 -2.75 26.33 31.40 18.08 98.82 8.95 98.82 -29.70
Lv. | T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
IRS 2*10Y -4.75 0.75 -5.50 -5.50 -4.50 35.75 -9.50 62.75 -9.50
KTB 2*10Y 11.50 2.00 9.50 7.80 10.00 63.50 4.10 79.50 4.10
UST 2*10Y 433 0.79 3.54 5.65 231 54.43 -23.40 177.00 -23.40
IRS 8y 185
06M 47.75 oDD
09M 40.75
01y [365 fency
1.5Y
02y 4*10y -0.75
03y 6*12m -10.75
04y
05y
7Y SPRD
10Y 21
12y
15Y
20Y
CRS
TODAY KRX CCP HYUH| T-1 T-2 T3 T-4 T-5 T-6
Hazg 84 7 41 125 148 62 71 103 238
2 o ‘ 23,167 A4 ¥ ‘ -17,248 40,415 64,274 23,630 18,342 30435 86,350
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