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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 14750 -0.25 1.4765 14580 14463 1.9125 1.3575 1.9125 1.2875 -66,00 6.25 1y oA7600 6.00 14550 0.3900 1%2Y -11Aoo -6.00
oM 14425 -0.25 1.4440 1.4380 1.4026 19125 1.2925 19125 1.2500 -68.75 475 1.5Y 0.7000 4.00 1.3950 1.1500 2*3Y 1.50 -1.00
1y 1.4200 -0.25 14215 14199 13699 1.9200 1.2225 1.9200 1.2200 -70.50 175 2y 0.6500 0.00 1.3750 1.1800 2*5Y -1.00 -3.00
1.5Y 1.3875 -0.75 13965 1.3975 13265 1.9675 11350 2.0250 11350 -68.00 1.50 3y 0.6650 -1.00 1.4100 0.0450 3*4Y -1.00 -1.00
2y 13550 -1.75 1.3745 1.3755 1.2877 2.0175 1.0700 2.1150 1.0700 -68.75 1.25 4y 0.6550 -2.00 1.4600 0.0350 3*5Y -2.50 -2.00
3y 1.3450 -2.50 1.3750 1.3763 1.2687 2.0775 1.0150 2.2225 1.0150 -69.75 1.00 5Y 0.6400 -3.00 1.5300 0.0150 4*5Y -1.50 -1.00
4y 1.3425 -3.25 1.3790 1.3799 1.2625 2.1250 0.9875 2.2950 0.9875 -63.75 2.00 7Y 0.6950 -2.50 1.5750 0.0750 5*7Y 5.50 0.50
5Y 1.3375 -4.00 1.3830 1.3850 12578 2.1625 0.9775 2.3400 0.9775 -50.75 2.25 10Y 0.8450 -2.50 1.7800 0.2550 5*10Y 20.50 0.50
7Y 13325 450 1.3845 1.3874 1.2546 2.2050 0.9725 2.3950 0.9725
10Y 1.3525 475 1.4095 14184 1.2825 2.2675 0.9925 2.4850 0.9925 u.S. TREASURY (= AAY 7|F FH|)
12Y 1.3500 -5.75 14175 14321 1.2978 2.3050 1.0125 25225 1.0125 Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 1.3400 -6.00 1.4095 14268 1.2883 23250 0.9925 2.5400 0.9925 2y 1.5899 -0.0163 1.6062 1.6101 1.6097 29773 1.3841 29773 0.5500
20Y 1.2275 -6.00 1.2995 1.3385 1.2079 2.3400 0.9125 2.5600 0.9125 10Y 1.7860 -0.0336 1.8196 1.8325 1.8229 3.2382 1.4607 3.2382 1.3600
6*9M -3.25 0.00 -3.25 -2.00 437 7.25 -9.00 12.50 -9.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M -2.25 0.00 -2.25 -1.81 -3.28 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 -6.50 -1.50 -4.70 -4.44 -8.22 14.00 -15.50 23.00 -15.50 2y 10.89 0.47 1042 1031 11.17 103.03 7.02 103.03 -108.00
2*3Y -1.00 -0.75 0.05 0.07 -1.90 8.25 -5.50 13.25 -5.50 10Y 6.10 214 3.96 3.75 4.09 98.82 -5.81 98.82 -24.46
2*4Y -1.25 -1.50 0.45 0.44 -2.52 13.50 -8.25 21.75 -8.25
2*5Y -1.75 -2.25 0.85 095 -2.99 18.00 -10.00 27.25 -10.00 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y -0.25 -0.75 0.40 0.36 -0.62 6.00 -3.25 9.25 -3.25 IRS 2*10Y | -0.25 -3.00 275 425 5.00 29.00 -9.50 52.75 -9.50
3*5Y -0.75 -1.50 0.80 0.87 -1.09 11.00 -5.25 18.00 -5.25 KTB 2*10Y| 2440 -3.40 27.80 28.80 28.40 55.50 410 68.70 410
4*5Y -0.50 -0.75 0.40 0.51 -0.48 5.00 -2.25 9.00 -2.25 UST 2*10Y| 1961 -1.73 21.34 2224 21.32 34.56 -23.40 151.00 -23.40
5*7Y -0.50 -0.50 0.15 0.24 -0.32 5.25 -1.75 12.50 -1.75
5410V | 150 -0.75 265 334 248 1225 050 2675 050
7*10Y 2.00 -0.25 2.50 3.10 2.80 7.50 175 14.50 175 IRS 6y 32.75
10*12Y -0.25 -1.00 0.80 1.38 152 4.00 -0.25 6.75 -0.25 06M 4575 COE
10*15Y -1.25 -1.25 0.00 0.84 0.58 6.75 -1.25 11.25 -1.25 09M Tenor
10%20Y -12.50 -1.25 -11.00 -7.99 -7.46 9.75 -12.50 16.75 -12.50 01Y |4025/405/42
157 [39
02y [33/335 45y 025
Tenor Lv. M| S5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y
1y 1439 -0.50 1426 1.408 1328 1.918 1136 1.935 1.136 04y [3275/3325/3375/34
1.5Y 1477 -1.70 1482 1463 1.364 2012 1122 2113 1122 05y [33/3375
2y 1481 -2.10 1.497 1478 1362 2.065 1.089 2.230 1.089 07Y SPRD
3y 1480 -3.70 1.503 1.496 1.354 2137 0.092 2315 0.092 10Y  [35.25
4y 1552 -4.30 1591 1.596 1438 2.264 1.127 2.502 1.127 12y [355/3625
5Y 1552 -4.30 1.596 1.609 1436 2.380 1122 2.602 1122 15Y
7Y 1657 -4.90 1703 1714 1518 2.503 1.163 2.728 1.163 20Y
10Y 1725 -5.50 1773 1767 1.549 2.585 1.170 2.815 1.170
20Y 0.705 -103.50 1539 1.694 1.507 2.580 0.705 2792 0.705 @
Lv. HUH| F}E% Lv. HUH| Al jnl x
91d CD 153 0.00 KTB 110.17 0.11 110.07 110.19 110.07 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 128 -2.00 | kB | 12987 0.57 12939 | 12993 | 12937 Hepsg 148 74 20 58 83 104 149 123 125
2 o | 47,975 242l | 30557 17,418 18,469 41,210 57,500 42,535 36,696
(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 -1.90 0.25 -0.49 117 414 12.25 -9.65 12.25 -17.75 2K 22, el ZH KE erestn 22| shat
1.5Y -8.95 0.95 -8.53 -6.55 -3.80 4.05 -10.60 4.05 -19.10
2y -12.60 0.35 -12.25 -10.27 747 -0.25 -12.95 -0.25 -25.15 IRS, ® 7t 22| o2 A= Bapey
3y -13.50 1.20 -12.78 -11.96 -8.54 92.30 -16.45 92.30 -19.50 x| Azke ZAloz Dot Sl 9o
4y -20.95 1.05 -21.20 -21.65 -17.58 -4.50 -27.00 -145 -30.35
5Y -21.45 0.30 -21.26 -2237 -17.80 -3.20 -28.50 -2.25 -28.50
7Y -32.45 0.40 -31.87 -32.66 -26.31 -7.85 -38.35 -7.50 3835 CRS, CH&E 27t M 22| B}
10Y -37.25 0.75 -36.39 -34.87 -26.69 -7.50 -40.70 -7.50 -40.70
20Y 52.25 97.50 -23.95 -35.52 -29.94 52.25 -45.25 52.25 -48.50




