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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 17125 -0.25 1.7095 1.6965 1.6974 1.7200 1.3025 26775 1.2875 -53,50 0.25 1y 13000 0.00 1.6200 0.7650 1%2Y 2A05 0.00
oM 1.7750 -0.25 1.7765 1.7634 1.7610 1.8025 1.2850 27075 1.2500 -57.50 0.25 1.5Y 1.3600 0.00 1.6600 0.9150 2*3Y 2.05 0.00
1y 1.8350 -0.25 1.8385 1.8298 1.8292 1.8850 1.2700 2.7450 1.2200 -62.00 -0.25 2Y 1.4050 -0.50 1.6950 0.8850 2*5Y 21.50 -3.50
1.5V 1.9350 -0.25 1.9515 1.9491 1.9338 2.0050 1.2550 2.8100 1.1900 -64.75 -1.50 3Y 1.4950 -2.00 1.7550 0.8550 3*4Y 6.50 -1.50
2Y 2.0250 -0.25 2.0450 2.0406 2.0094 2.1000 1.2325 2.8850 1.1675 -65.50 -275 4y 1.5600 -3.50 1.8000 0.8400 3*5Y 12,50 -2.00
3y 2.1425 -0.50 2.1670 21599 21024 22175 1.2250 3.0275 1.1550 -65.00 -3.00 5Y 1.6200 -4.00 1.8500 0.8350 4*5Y 6.00 -0.50
4y 2.2150 -0.75 2.2445 22386 21624 2.2950 1.2250 3.1450 1.1575 -60.00 -2.50 7Y 1.7300 -4.00 1.8950 0.8050 5+7Y 11.00 0.00
5Y 2.2700 -1.00 2.3020 22943 22048 2.3400 1.2250 3.2400 1.1575 -53.50 -2.25 10Y 1.8850 -4.00 2.0150 0.7900 5+10Y 26.50 0.00
7Y 2.3300 -1.50 2.3660 2.3569 2.2500 23950 1.2350 3.3800 1.1675
10Y 24200 -1.75 24575 24425 23158 24850 1.2675 3.5250 12125 U.S. TREASURY (o= HYY 7|&E HUH))
12Y 2.4600 -1.75 2.4965 24803 23542 25225 1.2725 3.5600 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 24775 -1.75 2.5140 24978 2.3690 2.5400 1.2725 3.5825 1.2150 2y 2.2661 0.0401 2.2260 2.2540 2.2541 22661 0.7400 22661 0.2800
20Y 2.4975 -1.75 2.5340 25166 2.3783 2.5600 1.2625 3.7325 1.2150 10Y 2.8971 0.0329 2.8642 2.8669 2.9207 2.9500 1.5600 3.0300 1.3600
6*9M 6.25 0.00 6.70 6.69 6.36 12.50 -2.50 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 6.00 0.00 6.20 6.64 6.82 10.50 -1.50 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 19.00 0.00 20.65 21.09 18.02 23.00 -3.75 23.00 -5.50 2y 9.91 4.01 5.90 7.50 581 10.19 -70.50 10.19 -264.00
2*3Y 11.75 -0.25 12.20 11.93 9.30 13.25 -0.75 14.25 -1.75 10Y 16.51 5.09 1142 6.99 12.07 4740 -24.46 4740 -98.50
2*4Y 19.00 -0.50 19.95 19.80 15.30 2175 -0.75 27.75 -1.75
2*5Y 24.50 -0.75 25.70 2536 19.54 27.25 -0.75 38.50 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 7.25 -0.25 7.75 7.88 6.00 8.50 0.00 14.00 -0.50 IRS 2*10Y | 39.50 -1.50 41.00 42.25 42.00 42.50 3.50 68.25 2.75
3*5Y 12.75 -0.50 13.50 1344 10.24 14.00 0.00 25.00 -0.50 KTB 2*10Y| 56.50 -1.80 58.30 61.80 60.40 68.70 12.50 89.00 11.80
4*5Y 5.50 -0.25 5.75 5.56 424 6.25 0.00 11.25 -0.25 UST 2*10Y| 63.10 -0.72 63.82 6129 66.66 135.50 41.06 264.00 41.06
5*7Y 6.00 -0.50 6.40 6.26 453 10.50 1.00 15.25 0.25
5410V | 1500 -0.75 1555 1483 1110 2225 425 3075 375
7*10Y 9.00 -0.25 9.15 8.56 6.57 12.75 3.25 16.75 3.00 IRS
10*12Y 4.00 0.00 3.90 3.78 3.84 450 0.00 7.75 -0.25 06M [715 DD
10*15Y 5.75 0.00 5.65 5.52 533 6.00 -0.75 15.00 -0.75 09M i
10*20Y 7.75 0.00 7.65 741 6.25 7.75 -11.00 31.00 -11.00 01y |[8375
15V %
BOND 02y [02/275 1*2Y 1875
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y |14.25/145 15%2Y 875
1y 1.857 0.10 1.867 1.861 1.842 1.890 1.338 2720 1.237 04Y 273y 12
1.5V 2.035 -0.10 2.050 2.049 2.010 2.080 1319 2.820 1.232 05y [27/275 2*5Y 25
2y 2.167 0.00 2.184 2182 2.124 2230 1.297 2920 1.225 07Y SPRD
3y 2.260 0.30 2.280 2275 2.188 2315 1.250 3.050 1.200 10Y |425/4325
4y 2.405 0.50 2425 2428 2.345 2496 1312 3.280 1.232 12y
5Y 2,515 0.50 2.536 2537 2427 2,602 1.270 3410 1217 15Y
7Y 2.654 -0.30 2.683 2678 2.557 2728 1357 3.563 1.270 20Y
10Y 2732 -1.80 2.776 2771 2.623 2812 1424 3.750 1.355
20Y 2.740 -1.00 2.768 2738 2.584 2792 1457 3.943 1430 BRS
Lv. HYy| Lv. HYd| Al a |
91d CD 1.65 0.00 KTB 107.75 0.00 107.75 107.81 107.68 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 150 0.00 | LkTB | 11970 0.17 11954 | 11981 | 11935 Hepdg 827 30 52 104 126 101 113 92
2 o | 26,660 o} 8l 15,405 11,255 49,970 61,225 32,607 46,665 22,237
(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 -2.20 -0.35 -2.85 -3.08 -1.28 9.00 -17.75 11.00 -17.75 =Z30Xf 22|, CHr| 20t BI|Fe|7F ol 2B HE ESlEY.
1.5y -10.00 015 -9.89 -10.02 -7.57 240 -19.10 7.00 -19.10 SEZL BLD 7RIS AR & FMMEO0| HES 7|27| AEL O|F Y SH2B X7 2| Ojot U LE2A2 OfL K]
2y -14.20 -0.25 -13.88 -14.12 -11.48 -1.35 -25.15 5.50 -25.15 BH UZ X EHei0] Lol FA| HZ.
3Y -11.75 -0.80 -11.34 -11.55 -8.54 475 -19.50 8.75 -19.50
4y -19.00 -1.25 -18.09 -18.95 -18.21 -8.20 -30.35 2.00 -30.35 RS, IYME 70| S50 KE Sarsin| 33| B 012
5Y -24.50 -1.50 -23.40 -24.24 -22.20 -2.25 -27.25 455 -27.25 == = inGh
7Y -3240 -1.20 -31.66 -32.15 -30.69 -11.50 -37.65 -3.75 -37.65 7|t QI Ash B, 1Y PO 2 H|C|4|E 25,
10Y -31.20 0.05 -31.87 -32.82 -30.68 -12.95 -38.70 -8.20 -38.70
20Y -24.25 -0.75 -23.38 -22.09 -20.55 -14.75 -48.50 -1.45 -48.50 CRS, MY SICY7Y TS 2x|A L 20| AXIE|XF QI 7} ChA| LIQF 22| H2t Op2t.




