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gwRS ... |
Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min Hdy| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 0.7650 0.50 0.7595 0.8521 0.9601 1.8975 0.7400 19125 0.7400 -72,00 1.00 1Y vo350 150 1.3900 -1.4500 12y -1050 2.00
oM 0.7500 0.75 0.7405 0.8085 0.9186 1.8925 0.7175 1.9125 0.7175 -79.50 2.00 1.5Y -0.0150 2.50 1.3150 1.1650 2*3Y 0.00 0.00
1Y 0.7550 0.50 0.7415 0.7869 0.8898 1.8800 0.7100 1.9200 0.7100 -87.50 275 2y -0.0700 3.50 1.2450 1.0600 2*5Y 7.00 0.50
1.5Y 0.7800 0.50 0.7625 0.7864 0.8896 1.8650 0.7200 2.0250 0.7200 -92.50 3.50 3y -0.0700 3.50 1.2150 -0.5650 3%4Y 1.50 0.00
2y 0.8050 0.75 0.7830 0.7890 0.8939 1.8425 0.7300 2.1150 0.7300 -95.50 3.25 4y -0.0550 3.50 1.2000 -0.4750 3*5Y 7.00 0.50
3y 0.8550 0.00 0.8270 0.8091 0.9146 1.8125 0.7600 2.2225 0.7600 -93.00 4.50 5Y 0.0000 4.00 1.1950 -0.4100 4*5Y 5.50 0.50
ay 0.9000 0.25 0.8600 0.8329 0.9457 1.8000 0.7825 2.2950 0.7825 -84.25 4.00 7Y 0.1200 4.00 1.2650 -0.3100 5+7Y 12.00 0.00
5Y 0.9300 -0.50 0.8875 0.8519 0.9646 1.7975 0.8000 23400 0.8000 -75.75 3.50 10y 0.2550 4.00 1.4000 -0.1250 5*10Y 25.50 0.00
7Y 0.9625 0.00 0.9125 0.8649 0.9710 1.8100 0.8150 2.3950 0.8150
10Y 1.0125 0.50 0.9560 09113 1.0145 1.8600 0.8525 2.4850 0.8525 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.0325 0.50 0.9700 0.9213 0.9982 1.8850 0.8625 2.5225 0.8625 Tenor Hd| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 1.0325 0.50 0.9700 0.9193 0.9595 1.9000 0.8525 2.5400 0.8525 2y 0.2281 0.0160 0.2121 0.2039 0.1998 2.7020 0.1290 2.9773 0.1290
20Y 0.8650 0.50 0.8040 0.7516 0.8043 1.8700 0.6975 2.5600 0.6975 10Y 0.8819 -0.0199 0.9018 0.8276 0.7450 2.7856 0.5685 3.2382 0.5685
6*9M -1.50 0.25 -1.90 -4.36 415 0.25 -12.50 12.50 -12.50 U.S. TREASURY - KTB (= JYY 71F MY
9*12M 0.50 -0.25 0.10 -2.16 -2.89 6.25 -7.50 10.50 -7.50 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1+2Y 5.00 0.25 4.15 0.21 041 7.50 -15.50 23.00 -15.50 2y -56.89 13 -58.19 -58.81 -56.52 96.20 -85.69 103.03 -85.69
273Y 5.00 -0.75 440 201 2.07 575 -5.50 13.25 -5.50 10Y -56.51 -0.69 -55.82 -59.94 -67.20 7871 -97.33 98.82 -97.33
2*4Y 9.50 -0.50 7.70 439 5.18 10.50 -8.25 2175 -8.25
2*5Y 12.50 -1.25 10.45 6.29 7.07 14.50 -10.00 27.25 -10.00 | SPRD T2 HH| T-1 T-2 T-3 1Y Max | 1Y Min | 3Y Max | 3Y Min
3*4Y 450 0.25 3.30 238 3.11 6.50 -3.25 8.50 -3.25 IRS 2*10Y | 20.75 -0.25 21.00 16.75 15.75 21.00 -9.50 4250 -9.50
3*5Y 7.50 -0.50 6.05 428 5.00 11.00 -5.25 14.00 -5.25 KTB 2*10Y|  65.00 -1.60 66.60 63.50 65.20 66.60 4.10 68.70 4.10
4*5Y 3.00 -0.75 275 1.90 1.89 525 225 6.25 -2.25 UST 210Y| 6538 -3.59 68.97 62.37 54.52 68.97 -23.40 135.50 -23.40
5*7Y 3.25 0.50 2.50 1.30 0.65 3.25 175 10.50 175
5410Y | 825 1.00 685 594 499 825 050 2225 050
7*10Y 5.00 0.50 435 464 434 575 1.50 12.75 150 IRS
10*12Y 2.00 0.00 1.40 1.00 -1.63 275 -9.50 5.50 -9.50 06M oD
10*15Y 2.00 0.00 1.40 0.80 -5.50 425 -18.00 8.00 -18.00 09M Tenor
10%20Y -14.75 0.00 -15.20 -15.96 -21.01 3.25 -35.00 11.25 -35.00 01y  |7525
1.5Y
02v_ (7978078125
Tenor Lv. Y| 5MA 20MA 60MA 1Y Max | 1YMin | 3YMax | 3Y Min 03y |86
1Y 0.669 0.20 0.645 0.667 0818 1918 0.588 1.935 0.588 04Y  |89.25/89
1.5Y 0.755 0.30 0736 0.757 0.891 1.932 0.691 2113 0.691 05y |92
2y 0.797 0.30 0.782 0.809 0.943 1.944 0.747 2.230 0.747 07Y SPRD
3y 0.897 0.00 0.875 0.857 0.979 1.835 0.022 2315 0.022 10y |0
ay 1.060 -1.10 1.044 1.020 1.155 1.905 0.967 2502 0.967 12y
5Y 1.185 -1.50 1.162 1117 1.220 1910 1.050 2.602 1.050 15Y
7Y 1303 -1.30 1279 1.238 1343 2.028 1.163 2728 1.163 20Y
10y 1.447 -1.30 1422 1.381 1474 2.047 1.170 2.815 1.170 4y ccs -7
20Y 1.557 -0.80 1.541 1.501 1574 2.106 0.705 2792 0.705 @
™ el Lv. | A jn |
91d CD 0.79 0.00 KTB 111.90 0.00 111.87 111.97 111.87 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 046 -1.00 | LkTB | 132.90 0.09 132.60 | 13329 | 13255 Hepsg 58 U -115 173 73 84 104 128 149
EEH 11,633 92 | -28870 40,503 18,425 25,449 29,872 41,875 58,547
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max | 1Y Mm 3Y Max | 3Y Min 3
1Y 8.60 0.30 961 11.99 7.21 16.00 -5.30 16.00 -17.75 2% 22| 92010 HEXQl THME S0jL0E 7|2 O SO Qts|of e st opzt
1.5Y 2.50 0.20 2.67 2.94 -0.11 535 -10.20 535 -19.10
2v 080 045 014 200 490 1.75 12.95 175 251 IRs. 2 Zo| 87 90| T x| AT &S SHOIDf E7] % T2 Y. AT 20| ¥F I 104 MBS BO| Yot
e EETEREETSORT O N N 288 =93, RSF2IS W BHRCH} 0} HES HEY BHHOZ RSAP A9l SHY2 3N YRS
5Y -25.50 1.00 2747 -26.54 -25.53 -7.95 -33.30 -2.25 -33.30
7v -34.05 130 3667 37.33 -37.20 -15.90 4535 750 4535 CRs. © 72t 5 . OHd
10y -4345 1.80 -46.56 -47.00 -46.00 -13.95 5545 -7.50 -55.45
20Y -69.20 1.30 -73.66 -74.93 -76.95 52.25 -93.00 52.25 -93.00




