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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 14075 0.00 14110 14134 1.4092 1.5925 1.2875 2.7600 1.2875 -61,50 -1.00 1y oAssoo -1.50 1.4000 0.7650 1%2Y 1350 0.00
oM 14525 -0.50 1.4600 1.4604 14431 1.5500 1.2500 2.7900 1.2500 -61.25 -0.75 1.5Y 0.9400 -1.50 1.2850 0.8100 2*3Y 10.50 -0.50
1y 14950 -0.50 1.5030 1.5033 14769 1.5625 1.2200 2.8150 1.2200 -58.75 -0.75 2y 1.0150 -1.50 1.2250 0.7950 2*5Y 23.50 -2.50
1.5V 1.5525 -0.75 1.5630 1.5655 1.5272 1.6025 1.1900 2.8725 1.1900 -56.00 -1.00 3y 1.1200 -2.00 1.3150 0.7350 3*4Y 7.50 -2.00
2Y 1.6025 -0.75 1.6150 1.6096 1.5657 1.6475 1.1675 2.9350 1.1675 -53.50 -3.00 4y 1.1950 -4.00 1.3750 0.6900 3*5Y 13.00 -2.00
3y 1.6800 -1.00 1.6955 1.6849 1.6350 1.7250 1.1550 3.0650 1.1550 -52.50 -2.75 5Y 1.2500 -4.00 1.4350 0.6600 4*5Y 5.50 0.00
4y 1.7300 -1.00 1.7475 1.7391 1.6871 1.7925 1.1575 3.1875 1.1575 -52.50 -2.75 7Y 1.3050 -4.00 1.4500 0.6550 5*7Y 5.50 0.00
5Y 1.7750 -1.25 1.7975 1.7856 1.7335 1.8475 1.1575 3.3050 1.1575 -50.75 -2.50 10Y 1.4100 -4.00 1.9050 0.6300 5*10Y 16.00 0.00
7Y 1.8300 -1.25 1.8575 1.8455 1.7989 1.9250 1.1675 34625 1.1675
10Y 1.9175 -1.50 1.9470 1.9331 1.8935 2.0250 12125 3.6250 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 1.9450 -1.25 1.9725 1.9608 1.9271 2.0650 1.2150 3.6575 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 1.9500 -1.25 1.9775 1.9626 1.9319 2.0575 1.2150 3.6675 1.2150 2y 1.3443 -0.78 1.3521 1.3601 1.3518 1.7169 0.5600 1.7169 0.2000
20Y 1.9625 -1.00 1.9880 1.9710 1.9362 2.0575 1.2150 3.8075 1.2150 10Y 2.2370 213 22583 22717 2.2602 2.6060 1.3600 3.0300 1.3600
6*9M 450 -0.50 4.90 470 3.39 5.25 -6.00 5.25 -6.50 U.S. TREASURY - KTB (3t2 e 7|F MYH|)
9*12M 4.25 0.00 430 4.29 3.38 475 -4.00 475 -5.75 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 10.75 -0.25 11.20 10.64 8.88 11.75 -5.50 16.25 -8.75 2y -0.3027 -0.28 -0.2999 -0.2999 -0.3082 0.1019 -0.8220 0.1019 -2.6400
2*3Y 7.75 -0.25 8.05 7.53 6.93 8.50 -1.75 15.00 -1.75 10Y -0.0170 0.63 -0.0233 -0.0147 -0.0002 0.1370 -0.4740 1.2400 -0.4740
2*4Y 1275 -0.25 13.25 12.95 12.14 15.25 -1.75 28.25 -1.75
2*5Y 17.25 -0.50 18.25 17.60 16.78 21.00 -1.75 39.25 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
3*4Y 5.00 0.00 5.20 543 521 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 31.50 -0.75 32.25 33.00 34.00 4150 2.75 70.25 2.75
3*5Y 9.50 -0.25 10.20 10.08 9.85 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 67.20 -1.20 68.40 70.10 70.30 73.90 11.80 90.00 11.80
4*5Y 450 -0.25 5.00 465 464 6.25 -0.25 11.75 -0.25 UST 2*10Y| 8927 -1.35 90.62 91.16 90.84 135.50 41.06 264.00 41.06
5*7Y 5.50 0.00 6.00 5.99 6.53 10.50 0.25 16.25 0.25
5410V [ 1425 -0.25 1495 1475 16.00 2225 375 3225 375
7*10Y 8.75 -0.25 8.95 8.76 9.46 12.75 3.00 16.75 3.00 IRS Lv.
10*12Y 2.75 0.25 2.55 2.76 3.36 5.50 -0.25 7.75 -0.25 06M oDD
10*15Y 3.25 0.25 3.05 2.95 3.84 8.00 -0.75 15.00 -0.75 09M 4075 Tenor
10*20Y 4.50 0.50 410 3.79 427 11.25 -11.00 31.00 -11.00 o1y
1.5Y
BOND 02y |60 9*12M 04
Tenor Lv. | 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03y [685 OM*2Y 1475
1y 1434 -0.20 1439 1.447 1.445 1723 1237 2.750 1.237 04y |73 12Y 1075
1.5Y 1548 -0.30 1.555 1.565 1.550 1.768 1232 2.890 1232 osy |77 2*3Y 08
2y 1.647 -0.50 1.656 1.656 1.625 1.830 1.225 2.990 1.225 07Y SPRD [2*10Y 3125
3y 1722 -1.50 1741 1733 1.696 1.830 1.200 3.120 1.200 10Y [91/9125 3*4Y 05
4y 1.846 -1.40 1.866 1.862 1.824 1.975 1232 3.340 1232 12y |94 46Y 75
5Y 1917 -1.50 1.940 1.933 1.899 2.000 1217 3.430 1217 15Y
7Y 2.096 -1.50 2123 2123 2.101 2221 1.270 3.590 1.270 20Y  [96.75
10Y 2.220 -1.50 2.250 2238 2.221 2321 1355 3.750 1355
20Y 2.290 -1.00 2303 2.308 2.325 2430 1430 3.943 1430 BRS
Lv. HYy| Lv. HYd| Al a |
91d CD 139 0.00 KTB 109.29 0.06 109.22 109.33 109.22 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 123 -0.01 | kB | 12461 0.14 12444 | 12479 | 12444 Hepsg 62 71 15 47 81 55 38 37 85
2 o | 12,641 9@ | 2863 9,778 13,850 10,260 11,575 11,724 24,855
BOND SWAP SPRD (1-2Y S0 3-10Y 20, 25¢ AI7IH7} UHEF 7|F
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 6.10 -0.30 6.40 5.68 321 7.95 -17.75 13.00 -17.75 20K 22|, ECB E31H B 0| 23M AN SHAZ 12 ECBE AR OALHE DE M HCHS S KHADHQ F2 9A| SR 4=
1.5Y 0.45 -0.45 0.76 0.08 -2.24 145 -19.10 9.75 -19.10 zoz ox
2y -4.45 -0.25 -4.10 -4.67 -5.97 -1.35 -25.15 9.50 -25.15
3y -4.20 0.50 -4.55 -4.82 -6.09 475 -19.50 11.00 -19.50 RS, SHAHZS ZAo| 23] 2 512 012t
4y -11.60 0.40 -11.89 -12.29 -13.72 -3.20 -30.35 5.75 -30.35 Ch7| B2 HIEo} Cha 2hsh E9l7|. 4] 2140 B H|C|4[3 242 wo|n| 600] of2 K| 7|l s 2ol 5 0
5Y -14.20 0.25 -14.27 -14.71 -16.51 -2.25 -27.25 8.50 -27.25 =TS0l et S T == LRl .
7Y -26.60 025 -26.55 2779 -30.25 7.50 -37.65 2.00 -37.65 4 I HERE 2H7t 24
10Y -30.25 0.00 -30.34 -30.53 -3273 -12.95 -38.70 6.00 -38.70
20Y -32.75 0.00 -31.54 -33.70 -38.85 -13.95 -48.50 6.00 -48.50 CRS, Of| A1 A 2 0T} 7} O|O{X|{ 22| 3jat. MUtM o2 XK OF 120 CiA HajJ}t YU Hoz ==




