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mws |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 14625 -0.50 14760 1.4800 14542 1.9125 13575 1.9125 1.2875 -54,75 1.25 1y oAseoo 0.50 14550 0.3900 1%2Y -21Aoo 0.00
oM 14350 -0.50 14525 14550 14149 1.9125 1.2925 1.9125 1.2500 -63.50 175 1.5Y 0.7450 1.00 13950 11850 2°3Y 0.00 0.00
1y 14075 -0.75 1.4300 1.4340 13845 1.9200 1.2225 1.9200 1.2200 -70.50 1.00 2y 0.6500 050 13750 11850 2*5Y 250 0.50
1.5Y 13800 -0.75 14025 1.4094 13458 1.9675 11350 2.0250 1.1350 -70.00 1.00 3y 0.6500 050 14100 0.0450 34y -1.00 0.00
2y 1.3550 -0.50 13740 1.3860 13101 2.0175 1.0700 2.1150 1.0700 7075 1.00 ay 0.6400 050 14600 0.0350 3*5Y 250 0.50
3y 1.3500 -0.50 13645 1.3834 1.2947 2.0775 1.0150 2.2225 1.0150 -72.00 1.25 5Y 0.6250 1.00 15300 0.0150 4*5Y -1.50 0.50
4y 13475 -0.50 13605 1.3834 1.2897 2.1250 0.9875 2.2950 0.9875 -64.00 150 7Y 0.7000 150 15750 0.0750 5+7Y 7.50 0.50
5Y 13450 -0.25 13555 1.3848 1.2858 2.1625 0.9775 2.3400 0.9775 5450 0.50 10Y 0.8150 050 1.7800 0.2550 5+10Y 19.00 -0.50
7Y 13400 0.00 1.3500 1.3840 1.2827 2.2050 0.9725 2.3950 0.9725
10y 13600 0.00 13730 14101 13106 2.2675 0.9925 24850 0.9925 u.s. TREASURY (3= ALY 7|F M)
12Y 1.3550 0.00 13670 14164 13227 2.3050 1.0125 2.5225 1.0125 Tenor M| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 13350 -0.25 13470 1.4051 13130 2.3250 0.9925 2.5400 0.9925 2y 1.6234 0.0039 1.6195 1.5874 1.6031 29773 13841 29773 0.5500
20Y 12125 -0.50 1.2265 1.2991 1.2273 2.3400 0.9125 2.5600 0.9125 10Y 1.7689 0.0035 1.7654 1.7448 1.7568 3.2382 14607 3.2382 13600
6*9M 275 0.00 235 250 393 7.25 -9.00 12.50 -9.00 U.S. TREASURY - KTB (33 ¥ 7|F MYl
9*12M 275 -0.25 225 210 -3.05 525 -7.00 10.50 -7.00 Tenor Lv. HQUH| T-1 T-2 T-3 1Y Max | 1YMin | 3YMax | 3Y Min
172y 525 0.25 -5.60 -4.80 -7.44 14.00 -15.50 23.00 -15.50 2y 19.14 219 16.95 1274 1361 103.03 7.02 103.03 -108.00
273Y -0.50 0.00 -0.95 -0.26 -1.54 7.50 -5.50 13.25 -5.50 10Y 1039 035 10.04 448 3.18 98.82 -5.81 98.82 -24.46
2*4Y 075 0.00 -1.35 -0.26 -2.04 13.00 -8.25 2175 -8.25
2*5Y -1.00 025 -1.85 -0.13 -243 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 0.00 -0.40 0.00 -0.50 6.00 -3.25 9.25 -3.25 IRS 2*10Y |  0.50 0.50 0.00 -0.25 0.75 29.00 -9.50 5275 -9.50
3*5Y -0.50 0.25 -0.90 0.14 -0.89 11.00 -5.25 18.00 -5.25 KTB 2*10Y| 23.30 1.80 21.50 24.00 25.80 55.50 410 68.70 410
4*5Y -0.25 0.25 -0.50 0.14 -0.38 5.00 -2.25 9.00 -2.25 UST 2#10Y| 1455 -0.04 14.59 15.74 1537 34.56 -2340 151.00 -2340
5+7Y -0.50 0.25 -0.55 -0.07 031 525 -175 12.50 -1.75
5+10¥ 150 025 L75 254 248 1225 050 2675 050
7*10Y 2.00 0.00 2.30 261 279 750 175 14.25 175 IRS
10*12Y -0.50 0.00 -0.60 0.63 1.20 4.00 -1.00 6.75 -1.00 06M  |465 GEE
10*15Y -2.50 -0.25 -2.60 -0.50 0.24 6.75 -3.25 10.75 -3.25 09M Tenor
10*20Y -14.75 -0.50 -14.65 -11.10 -8.34 9.75 -16.00 16.00 -16.00 o1y
1.5y |39
02y [3555 152 275
Tenor Lv. M| S5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y
1y 1408 -1.00 1419 1421 1353 1918 1136 1.935 1136 04Y  |3475/3525
1.5Y 1431 -150 1448 1471 1.390 2012 1122 2113 1122 05Y  |34.25
2y 1432 -1.80 1453 1484 1388 2,062 1.089 2.230 1.089 07y  [3375 SPRD
3y 1425 250 1454 1.496 1383 2127 0.092 2315 0.092 10Y
4y 1508 -1.50 1536 1.589 1470 2.244 1127 2502 1127 12Y
5Y 1520 -0.60 1.546 1.601 1468 2370 1122 2,602 1122 15Y
7Y 1.600 -0.40 1627 1.697 1556 2492 1163 2728 1163 20Y
10y 1.665 0.00 1.691 1758 1.594 2.585 1170 2.815 1170 2y CCS 65
20Y 1621 1.60 1.641 1.669 1.547 2.565 0.705 2792 0.705 CRs |3y CCs 65
Lv. HYy| Lv. HYd| Al i |
91d CD 153 0.00 KTB 110.36 0.07 110.30 11037 110.25 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 125 -1.00 | LkTB | 130.56 0.00 130.61 | 13076 | 13041 Hepsg 88 71 5 923 88 51 86 121 168
2 o | 31,315 o gl | 70 31,385 27,980 14,995 22,305 35,735 50,018
(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 -0.05 0.25 1.10 1.29 3.12 12.25 -9.65 12.25 -17.75 2K 22|, 5h Opzt HE AE|Z,
1.5Y -5.10 0.75 457 -6.14 -440 4.05 -10.60 4.05 -19.10 SE9| YD Ols} A0 HIE FBE
2y -7.70 130 -7.88 -9.83 -7.80 -0.25 -12.95 -0.25 -25.15
3y -7.50 2.00 -8.93 -11.29 -8.81 92.30 -16.45 92.30 -19.50 - o = "
4y -16.05 1.00 -17.59 -20.59 -18.04 -4.50 -27.00 -145 -30.35 IRS, 383 272 ©7I72S B4 32l o
5Y -17.50 0.35 -19.01 2159 -18.21 -3.20 -28.50 -2.25 -28.50
7Y -26.00 0.40 -27.68 3131 2732 7.85 -38.35 7.50 -38.35 CRS, @ 72 32| &5
10y -30.50 0.00 -31.76 -34.79 -28.30 -7.50 -40.70 -7.50 -40.70
20Y -40.85 -2.10 -4145 -36.97 -31.98 52.25 -4845 52.25 -48.50




