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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 14800 0.75 14770 14676 1.4488 1.9125 1.3575 1.9125 1.2875 -73,25 -4.00 1y ovooo -2.50 1.4550 0.3900 1%2Y -15Aoo -3.00
oM 14550 1.25 14465 1.4464 1.4065 1.9125 1.2925 1.9125 1.2500 -80.00 -7.25 1.5Y 0.6000 -5.50 1.3950 1.1850 2*3Y 1.00 -0.50
1y 14325 1.50 14235 1.4280 1.3745 1.9200 1.2225 1.9200 1.2200 -81.75 -7.75 2y 0.5500 -5.50 1.3750 1.1850 2*5Y -0.50 0.50
1.5Y 1.4000 175 1.3930 1.4049 1.3329 1.9675 1.1350 2.0250 1.1350 -79.25 -8.00 3y 0.5600 -6.00 1.4100 0.0450 3*4Y -0.50 0.50
2y 1.3675 225 1.3640 1.3824 1.2950 2.0175 1.0700 2.1150 1.0700 -78.50 -7.75 4y 0.5550 -5.50 1.4600 0.0350 3*5Y -1.50 1.00
3y 1.3525 2.00 1.3570 1.3821 12772 2.0775 1.0150 2.2225 1.0150 -78.50 -7.50 5Y 0.5450 -5.00 1.5300 0.0150 4*5Y -1.00 0.50
4y 1.3400 2.25 13530 1.3838 12712 2.1250 0.9875 2.2950 0.9875 7175 -7.00 7Y 0.6000 -5.00 1.5750 0.0750 5*7Y 5.50 0.00
5Y 1.3300 2.50 1.3490 1.3871 1.2666 2.1625 0.9775 2.3400 0.9775 -59.00 -7.25 10Y 0.7500 -5.00 1.7800 0.2550 5*10Y 20.50 0.00
7Y 13175 2.00 1.3445 1.3881 1.2633 2.2050 0.9725 2.3950 0.9725
10Y 1.3400 225 1.3665 14173 1.2914 2.2675 0.9925 2.4850 0.9925 u.S. TREASURY (= AAY 7|F FH|)
12Y 1.3300 225 1.3650 1.4285 1.3056 2.3050 1.0125 25225 1.0125 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 1.3075 225 1.3510 14215 1.2961 23250 0.9925 2.5400 0.9925 2y 1.6107 0.0330 1.5777 1.5899 1.6062 29773 1.3841 29773 0.5500
20Y 1.1900 3.25 1.2350 1.3281 1.2141 2.3400 0.9125 2.5600 0.9125 10Y 1.7757 0.0266 1.7491 1.7860 1.8196 3.2382 14607 3.2382 1.3600
6*9M -2.50 0.50 -3.05 213 -4.23 7.25 -9.00 12.50 -9.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M -2.25 0.25 -2.30 -1.84 -3.20 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 0.75 -5.95 -4.56 -7.95 14.00 -15.50 23.00 -15.50 2y 14.37 3 11.37 10.89 1042 103.03 7.02 103.03 -108.00
2*3Y -1.50 -0.25 -0.70 -0.02 -1.78 8.25 -5.50 13.25 -5.50 10Y 9.57 1.26 831 6.10 3.96 98.82 -5.81 98.82 -24.46
2*4Y -2.75 0.00 -1.10 0.14 -2.38 13.50 -8.25 21.75 -8.25
2*5Y -3.75 025 -1.50 047 -2.84 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 -1.25 0.25 -0.40 0.16 -0.60 6.00 -3.25 9.25 -3.25 IRS 2*10Y | -2.75 0.00 -2.75 -0.25 275 29.00 -9.50 52.75 -9.50
3*5Y -2.25 0.50 -0.80 0.50 -1.06 11.00 -5.25 18.00 -5.25 KTB 2*10Y| 2130 1.10 20.20 24.40 27.80 55.50 410 68.70 410
4*5Y -1.00 0.25 -0.40 0.34 -0.46 5.00 -2.25 9.00 -2.25 UST 2*10Y| 1650 -0.64 17.14 19.61 21.34 34.56 -23.40 151.00 -23.40
5*7Y -1.25 -0.50 -0.45 0.10 -0.32 5.25 -1.75 12.50 -1.75
5410Y | 100 -0.25 175 301 248 1225 050 2675 050
7*10Y 2.25 0.25 2.20 291 2.80 7.50 175 14.25 175 IRS
10*12Y -1.00 0.00 -0.15 113 142 4.00 -1.00 6.75 -1.00 06M [475 COE
10*15Y -3.25 0.00 -1.55 0.43 0.47 6.75 -3.25 11.00 -3.25 09M Tenor
10%20Y -15.00 1.00 -13.15 -8.91 -7.73 9.75 -16.00 16.50 -16.00 o1y
1.5Y
02y 159y -35
Tenor Lv. FHdH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 335 2*10y -3.25
1y 1436 0.20 1439 1418 1337 1.918 1136 1.935 1.136 04y 47y 25
1.5Y 1471 0.90 1481 1471 1.374 2012 1122 2113 1122 05Y [29.75/305/31 5410y 1.25
2y 1467 0.30 1.484 1.486 1371 2.065 1.089 2.230 1.089 07Y SPRD
3y 1467 2.50 1.484 1.502 1.364 2137 0.092 2315 0.092 10y [34
4y 1.540 2.30 1.562 1.601 1.449 2.264 1.127 2.502 1.127 12y [295
5Y 1.540 2.30 1.563 1612 1.446 2.380 1122 2.602 1122 15y [29
7Y 1622 1.80 1.662 1715 1530 2.503 1.163 2.728 1.163 20y [17/19
10Y 1.680 1.40 1729 1.770 1.564 2.585 1.170 2.815 1.170
20Y 1621 -2.10 1.492 1.691 1.520 2.580 0.705 2792 0.705 @
Lv. HYy| Lv. HYd| Al a |
91d CD 153 0.00 KTB 110.23 -0.07 110.29 11037 110.18 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL 1.29 -1.00 | LkTB | 13040 -0.13 130.51 | 13093 | 130.25 Hepsg 1214 -47 168 148 58 83 104 149
2 o | 35,735 912l | -14,283 50,018 47,975 17,418 18,469 41,210 57,500
(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 -0.35 1.30 -1.59 1.02 3.73 12.25 -9.65 12.25 -17.75 LK) 22|, 2o HA AAlo| DIZSHA HHSStn] Sx Ofzt
1.5Y -7.10 0.85 -8.82 -6.63 -4.07 4.05 -10.60 4.05 -19.10
2y -9.95 1.95 -12.02 -1041 -7.62 -0.25 -12.95 -0.25 -25.15 RS, ® 77t 28| A4, A8 ATy,
3y -11.45 -0.50 -12.72 -12.03 -8.65 92.30 -16.45 92.30 -19.50
4y -20.00 -0.05 -20.88 -21.69 -17.77 -4.50 -27.00 -1.45 -30.35
CRs, 22| 8}2f ot
5Y -21.00 0.20 -21.38 -22.52 -17.98 -3.20 -28.50 -2.25 -28.50
7Y -3045 0.20 -31.75 -32.72 -26.69 -7.85 -38.35 -7.50 -38.35
10Y -34.00 0.85 -36.27 -35.32 -27.23 -7.50 -40.70 -7.50 -40.70
20Y -43.10 5.35 -25.70 -36.31 -30.60 52.25 -48.45 52.25 -48.50




