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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 1.4025 0.00 1.4055 14126 1.4078 1.5925 1.2875 2.7600 1.2875 -59,75 3.00 1y 0A3900 3.00 1.4000 0.7650 1+2Y 11A50 -0.50
oM 1.4450 0.00 1.4505 1.4604 1.4425 1.5500 1.2500 2.7900 1.2500 -61.75 1.50 1.5Y 0.9300 2.00 1.2850 0.8100 2*3Y 9.50 -0.50
1y 1.4875 0.00 1.4930 1.5035 14772 1.5625 1.2200 2.8150 1.2200 -59.50 1.50 2y 1.0050 2.50 1.2250 0.7950 2*5Y 23.50 0.50
1.5Y 1.5475 0.50 1.5505 1.5650 1.5283 1.6025 1.1900 2.8725 1.1900 -57.75 0.50 3y 1.1000 2.00 1.3150 0.7350 3*4Y 8.00 0.50
2y 1.6000 1.00 1.6005 16119 1.5675 1.6475 1.1675 2.9350 1.1675 -55.00 0.75 4y 1.1800 2.50 1.3750 0.6900 3*5Y 14.00 1.00
3y 1.6775 1.50 1.6770 1.6900 1.6374 1.7250 1.1550 3.0650 1.1550 -53.75 1.00 5Y 1.2400 3.00 1.4350 0.6600 4*5Y 6.00 0.50
4y 1.7300 175 1.7275 1.7459 1.6895 1.7925 1.1575 3.1875 1.1575 -54.25 1.25 7Y 1.2950 3.50 1.4500 0.6550 5*7Y 5.50 0.50
5Y 1.7775 2.00 1.7735 1.7946 1.7359 1.8475 1.1575 3.3050 1.1575 -52.75 1.00 10Y 1.4000 3.50 1.9050 0.6300 5*10Y 16.00 0.50
7Y 1.8375 2.25 1.8300 1.8569 1.8008 1.9250 1.1675 3.4625 1.1675
10Y 1.9275 2.50 1.9185 1.9465 1.8946 2.0250 12125 3.6250 1.2125 u.S. TREASURY (3t2 Y 7| M YH|)
12y 1.9625 2.50 1.9485 1.9745 1.9278 2.0650 1.2150 3.6575 1.2150 Tenor HMUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 1.9675 2.50 1.9535 1.9771 1.9325 2.0575 1.2150 3.6675 1.2150 2y 1.3592 -3.07 1.3899 1.3567 1.3443 1.7169 0.5600 1.7169 0.2000
20Y 1.9800 2.50 1.9655 1.9873 1.9375 2.0575 1.2150 3.8075 1.2150 10Y 2.2884 -5.00 2.3384 2.2556 2.2370 2.6060 1.3600 3.0300 1.3600
6*9M 425 0.00 4.50 478 347 5.25 -6.00 5.25 -6.50 U.S. TREASURY - KTB (3= AR 7|E FH|
9*12M 425 0.00 425 431 347 475 -4.00 475 -5.75 Tenor Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
1*2Y 11.25 1.00 10.75 10.84 9.03 11.75 -5.50 16.25 -8.75 2y -0.2828 -3.57 -0.2471 -0.2883 -0.3027 0.1019 -0.8220 0.1019 -2.6400
2*3Y 7.75 0.50 7.65 781 6.99 8.50 -1.75 15.00 -1.75 10Y -0.0484 8.00 -0.1284 -0.0356 -0.0170 0.1370 -0.4740 1.2400 -0.4740
2*4Y 13.00 0.75 12.70 13.40 12.20 15.25 -1.75 28.25 -1.75
2*5Y 17.75 1.00 1730 18.28 16.85 21.00 -1.75 39.25 -1.75 Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
3*4Y 5.25 0.25 5.05 5.59 521 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 3275 1.50 31.25 31.25 31.50 4150 2.75 70.25 2.75
3*5Y 10.00 0.50 9.65 10.46 9.85 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 70.30 2.80 67.50 67.50 67.20 73.90 11.80 90.00 11.80
4*5Y 475 0.25 4.60 4388 464 6.25 -0.25 11.75 -0.25 UST 2*10Y| 92.92 -1.93 94.85 89.89 89.27 135.50 41.06 264.00 41.06
5*7Y 6.00 0.25 5.65 6.23 6.48 10.50 0.25 16.25 0.25
5410V | 1500 050 14.50 1519 1587 2225 375 3225 375
7*10Y 9.00 0.25 8.85 8.96 9.38 12.75 3.00 16.75 3.00 IRS Lv.
10*12Y 3.50 0.00 3.00 2.80 3.32 5.50 -0.25 7.75 -0.25 06M oDD
10*15Y 4.00 0.00 3.50 3.06 3.80 8.00 -0.75 15.00 -0.75 09M i
10*20Y 5.25 0.00 470 4.07 430 11.25 -11.00 31.00 -11.00 01y [49/49.25
1.5Y
BOND 02Y |605 2*3Y 75
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03y [68 2*7Y 235
1y 1426 0.10 1431 1443 1.442 1723 1237 2.750 1.237 04y 5*10Y 15/1525
1.5V 1.537 0.20 1.543 1.560 1.548 1.768 1232 2.890 1.232 o5y [7775/78
2y 1.642 0.50 1.645 1.656 1.626 1.830 1.225 2.990 1.225 07Y SPRD
3y 1725 1.80 1722 1737 1.698 1.830 1.200 3.120 1.200 10Y  [93.25
4y 1.845 1.50 1.844 1.867 1.826 1.975 1232 3.340 1232 12Y
5Y 1927 2.20 1919 1.940 1.901 2.000 1217 3.430 1217 15Y
7Y 2.107 2.40 2.098 2131 2.101 2221 1.270 3.590 1.270 20Y
10Y 2.240 3.00 2.225 2.251 2.222 2321 1.355 3.750 1.355
20Y 2.290 1.90 2.288 2318 2322 2430 1430 3.943 1430 BRS
Lv. HYy| Lv. HYd| Al a |
91d CD 139 0.00 KTB 109.30 -0.05 109.28 109.31 109.26 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 124 0.00 | kB | 12443 -031 12427 | 12449 | 12425 Hepsg 52 7 -32 84 42 62 47 81 55
2 o | 12,260 22l | -10903 23,163 15,630 12,641 9,778 13,850 10,260
BOND SWAP SPRD (1-2Y ¢ 3-10Y 23, 258 A|7HE7} QB 7|F
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 6.15 -0.10 6.20 6.08 349 7.95 -17.75 13.00 -17.75
TSN LOE 050 073 0.0 -200 145 -19.10 975 -19.10 IRS, T2 Pt 4. 0] 32| 458 AXTtof| Hrager MM S| o 4= XM 45Z0| M2turt A% gots.
2y -4.20 0.50 -4.41 -4.43 -5.88 -1.35 -25.15 9.50 -25.15
[ iiso | o | irer [ isas | adee | san | o | 575 | soss CRS B2 43 OF. 515 FUS2 YSHO O 28, $H YOI U HO2 FE
5Y -14.95 -0.20 -14.51 -14.52 -16.50 -2.25 -27.25 8.50 -27.25
7Y -26.95 -0.15 -26.80 -27.39 -30.06 -7.50 -37.65 2.00 -37.65
10Y -31.25 -0.50 -30.65 -30.46 -32.75 -12.95 -38.70 6.00 -38.70
20Y -31.00 0.60 -32.21 -33.07 -3846 -13.95 -48.50 6.00 -48.50




