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Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 14800 0.75 14850 1.4469 14437 1.9125 1.3575 1.9125 1.2875 -71,00 -3.75 1y 0A7150 -3.00 1.4550 0.3900 1%2Y -4Aoo -1.00
oM 14475 0.75 14550 1.4290 1.3987 1.9125 1.2925 1.9125 1.2500 -71.50 -4.25 1.5Y 0.6850 -4.00 1.3950 1.1500 2+3Y 4.00 0.00
1y 14250 0.75 14340 14111 1.3649 1.9200 1.2225 1.9200 1.2200 -70.50 -4.00 2Y 0.6750 -4.00 1.3750 1.1800 2*5Y 3.50 0.50
1.5V 14000 0.25 14120 1.3900 1.3196 1.9675 1.1350 2.0250 1.1350 -67.00 -4.00 3y 0.7150 -4.00 14100 0.0450 3*4Y 0.00 0.50
2Y 1.3800 0.00 1.3945 1.3684 1.2795 20175 1.0700 21150 1.0700 -67.50 -3.50 4y 0.7150 -3.50 1.4600 0.0350 3*5Y -0.50 0.50
3y 1.3850 0.00 14020 1.3704 1.2591 20775 1.0150 22225 1.0150 -68.50 -3.25 5Y 0.7100 -3.50 1.5300 0.0150 4*5Y -0.50 0.00
4y 1.3900 0.00 14085 1.3753 1.2522 21250 0.9875 2.2950 0.9875 -63.75 -3.00 7Y 0.7600 -3.50 1.5750 0.0750 5*7Y 5.00 0.00
5Y 1.3950 -0.25 14175 1.3816 1.2470 21625 0.9775 2.3400 0.9775 -51.25 -3.25 10Y 0.9100 -4.00 1.7800 0.2550 5*10Y 20.00 -0.50
7Y 1.3975 -0.50 14215 1.3858 1.2435 2.2050 0.9725 2.3950 0.9725
10Y 14225 -0.75 14500 14184 1.2715 22675 0.9925 2.4850 0.9925 u.S. TREASURY (3t2 Y 7| M YH|)
12Y 14300 -1.25 14640 14336 1.2873 2.3050 1.0125 25225 1.0125 Tenor HMUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 14225 -1.25 14565 1.4285 1.2775 23250 0.9925 2.5400 0.9925 2y 1.6101 0.0004 1.6097 1.6382 1.6623 29773 1.3841 29773 0.5500
20Y 1.3125 -1.50 1.3500 1.3440 1.1983 2.3400 0.9125 2.5600 0.9125 10Y 1.8325 0.0096 1.8229 1.8817 1.9285 3.2382 14607 3.2382 1.3600
6*9M -3.25 0.00 -3.00 -1.79 -4.50 7.25 -9.00 12.50 -9.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M -2.25 0.00 -2.10 -1.79 -3.38 5.25 -7.00 10.50 -7.00 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -4.50 -0.75 -3.95 -4.28 -8.53 14.00 -15.50 23.00 -15.50 2y 10.31 -0.86 1117 14.12 13.03 103.03 7.02 103.03 -108.00
2*3Y 0.50 0.00 0.75 0.20 -2.05 8.25 -5.50 13.25 -5.50 10Y 3.75 -0.34 4.09 9.67 8.65 98.82 -5.81 98.82 -24.46
2*4Y 1.00 0.00 1.40 0.69 -2.73 13.50 -8.25 2175 -8.25
2*5Y 1.50 -0.25 2.30 133 -3.25 18.00 -10.00 27.25 -10.00 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
3*4Y 0.50 0.00 0.65 0.49 -0.69 6.00 -3.25 9.25 -3.25 IRS 2*10Y | 425 -0.75 5.00 5.75 7.00 29.00 -9.50 52.75 -9.50
3*5Y 1.00 -0.25 155 113 -1.21 11.00 -5.25 18.00 -5.25 KTB 2*10Y| 28.80 0.40 28.40 28.80 31.00 55.50 410 68.70 410
4*5Y 0.50 -0.25 0.90 0.64 -0.52 5.00 -2.25 9.00 -2.25 UST 2*10Y| 2224 0.92 2132 24.35 26.62 34.56 -23.40 151.00 -23.40
5*7Y 0.25 -0.25 0.40 041 -0.35 5.25 -1.75 12.50 -1.75
540Y | 275 -0.50 325 368 245 1225 050 2675 050
7*10Y 2.50 -0.25 2.85 3.26 2.80 7.50 175 14.50 175 IRS 6y 39
10*12Y 0.75 -0.50 1.40 1.53 1.58 4.00 0.75 6.75 -0.25 06M opp |¥ 4025
10*15Y 0.00 -0.50 0.65 1.01 0.60 6.75 -0.25 11.25 -0.75 09M Tenor
10*20Y -11.00 -0.75 -10.00 -7.44 -7.32 9.75 -11.00 16.75 -11.00 o1y
1.5Y
BOND 02y [375 7*12y 03
Tenor Lv. M| S5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y
1y 1444 7.70 1422 1.396 1319 1.918 1.136 1.935 1.136 04y [385
1.5V 1.502 6.10 1486 1451 1.354 2012 1122 2113 1122 05Y [37.75/385/3875
2y 1.507 0.90 1.507 1.466 1.352 2.067 1.089 2230 1.089 07Y SPRD
3y 1.515 1.50 1.515 1.485 1342 2137 0.092 2315 0.092 10Y
4y 1.605 0.40 1.615 1.588 1425 2.264 1127 2.502 1.127 12Y
5Y 1.610 0.00 1.627 1.601 1423 2.380 1122 2.602 1122 15Y
7Y 1721 0.60 1733 1.707 1.502 2.503 1.163 2728 1.163 20Y
10Y 1.795 1.30 1.800 1.758 1.532 2.585 1.170 2.815 1.170 3y CCS 655
20Y 1752 0.60 1.763 1.737 1.508 2.580 1.146 2792 1.146 BRS
Lv. HYy| Lv. HYd| Al i |
91d CD 153 0.00 KTB 110.02 -0.03 110.05 110.08 109.99 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ calL 1.30 0.00 | LkTB | 129.10 -0.16 12931 | 12941 | 129.05 Hepsig 83 21 104 149 123 125 189 139
2 o | 18,469 2|2 | -22741 41,210 57,500 42,535 36,696 63,162 46,137
(1-2Y §9t 3-10Y =1, 258 A|7tH7}
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y -1.90 -6.95 1.20 1.51 461 12.25 -9.65 12.25 -17.75 2O 22|, 34 0|3} Ty 22| AL, LIK K| 172 22| sl2 HE SHEY
1.5Y -10.20 -5.85 -7.38 -6.15 -341 4.05 -10.60 4.05 -19.10 E7| 27H0| Mg AX 04 991
2y -12.70 -0.90 -11.27 -9.80 -7.20 -0.25 -12.75 -0.25 -25.15
3Y -13.00 -1.50 -11.30 -1147 -8.33 9230 -16.45 9230 -19.50 . N -
4y -21.50 -0.40 -20.67 -21.28 -17.32 -4.50 -27.00 -1.45 -30.35 IRS, 2=2¢ 32| thEstH B 712 32| of . 7= BAHES.
5Y -21.50 -0.25 -2091 -21.98 -17.56 -3.20 -28.50 -2.25 -28.50
7Y -32.35 -1.10 3117 3214 -25.84 7.85 -38.35 7.50 -38.35 CRS, ® 72+ 32| 518 Ot
10Y -37.25 -2.05 -35.02 -33.93 -26.01 -7.50 -40.70 -7.50 -40.70
20Y -43.95 -2.10 -41.34 -39.32 -30.96 1.75 -43.95 1.75 -48.50




