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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 1.4075 -0.25 1.4065 14110 1.4065 1.5925 1.2875 27575 1.2875 -60,00 0.00 1y 08850 -0.50 1.4000 0.7650 1*2Y 11Aoo 0.00
9M 1.4475 -0.25 1.4460 14574 1.4422 1.5500 1.2500 27900 1.2500 -62.25 -0.25 1.5Y 0.9250 -0.50 1.2850 0.8100 2*3Y 9.50 0.00
1Y 1.4850 -0.50 1.4855 1.5000 14778 1.5625 1.2200 2.8150 1.2200 -60.25 0.00 2Y 0.9950 -0.50 1.2250 0.7950 2*5Y 26.00 0.50
1.5Y 1.5475 -0.25 1.5445 1.5600 1.5300 1.6025 1.1900 2.8725 1.1900 -58.50 0.00 3Y 1.0900 -0.50 1.3150 0.7350 3*4yY 9.50 0.50
2Y 1.5975 -0.50 1.5955 1.6103 1.5705 1.6475 1.1675 29350 1.1675 -54.75 0.50 4y 1.1850 0.00 1.3750 0.6900 3*5Y 16.50 0.50
3Y 1.6750 -0.50 1.6710 1.6889 1.6410 1.7250 1.1550 3.0650 1.1550 -52.25 0.50 5Y 1.2550 0.00 1.4350 0.6600 4*5Y 7.00 0.00
4Y 1.7325 -0.50 1.7230 1.7430 1.6930 1.7925 1.1575 3.1875 1.1575 -53.50 0.00 7Y 1.3050 -0.50 1.4500 0.6550 5*7Y 5.00 -0.50
5Y 1.7775 -0.50 1.7675 1.7916 1.7388 1.8475 1.1575 3.3050 1.1575 -50.75 0.25 10Y 1.4200 -0.50 1.9050 0.6300 5*10Y 16.50 -0.50
7Y 1.8400 -0.50 1.8290 1.8551 1.8025 1.9250 1.1675 3.4625 1.1675
10Y 1.9275 -0.75 1.9185 1.9458 1.8951 2.0250 1.2125 3.6250 1.2125 U.S. TREASURY (h= A 7|FE HUH|)
12Y 1.9600 -0.75 1.9510 1.9749 1.9277 2.0650 1.2150 3.6575 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.9650 -0.75 1.9560 1.9788 1.9325 2.0575 1.2150 3.6675 1.2150 2Y 1.3550 0.79 1.3471 1.3551 1.3512 1.7169 0.5600 1.7169 0.2000
20Y 1.9775 -0.75 1.9685 1.9899 1.9387 2.0575 1.2150 3.8075 1.2150 10Y 2.2686 133 22553 22972 22927 2.6060 1.3600 3.0300 1.3600
6*9M 4.00 0.00 3.95 4.64 3.56 5.25 -6.00 5.25 -6.50 U.S. TREASURY - KTB (eh= Y 7|FE MUH|)
9*12M 3.75 -0.25 3.95 4.26 3.56 475 -4.00 475 -5.75 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 11.25 0.00 11.00 11.03 9.27 1175 -5.50 16.25 -8.75 2y -0.2820 0.59 -0.2879 -0.2719 -0.2788 0.1019 -0.7720 0.1019 -2.6400
2*3Y 775 0.00 7.55 7.86 7.06 8.50 -175 15.00 -175 10Y -0.0216 -2.63 0.0047 -0.0702 -0.0677 0.1150 -0.4740 1.2400 -0.4740
2*4Y 13.50 0.00 12.75 13.28 12.26 15.25 -175 28.25 -175
2*5Y 18.00 0.00 17.20 18.14 16.84 21.00 -175 39.25 -175 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 5.75 0.00 5.20 541 5.20 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 33.00 -0.25 33.25 3175 3175 41.50 2.75 70.25 2.75
3*5Y 10.25 0.00 9.65 10.28 9.78 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 70.20 -3.20 73.40 70.40 69.90 73.90 11.80 90.00 11.80
4*5Y 450 0.00 445 4.86 458 6.25 -0.25 1175 -0.25 UST 2*10Y| 9136 0.54 90.82 94.21 94.15 135.50 41.06 264.00 41.06
5*7Y 6.25 0.00 6.15 6.35 6.37 10.50 0.25 16.25 0.25
5410V | 1500 -0.25 1510 1541 1563 2225 375 3225 375
7*10Y 8.75 -0.25 8.95 9.06 9.25 1275 3.00 16.75 3.00 IRS 13y 96.25
10*12Y 3.25 0.00 3.25 291 3.26 5.50 -0.25 7.75 -0.25 06M oDD
10*15Y 3.75 0.00 3.75 3.30 3.74 8.00 -0.75 15.00 -0.75 09M  [44.75 Tenor
10*20Y 5.00 0.00 5.00 441 436 11.25 -11.00 31.00 -11.00 01y  [4875
1.5Y
BOND 02y
Tenor Lv. M| S5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 67.5/ 68
1Y 1404 -0.60 1411 1434 1439 1.723 1.237 2.750 1.237 04y
1.5Y 1.545 1.90 1.529 1.553 1.548 1.768 1.232 2.890 1.232 05y |77.75
2y 1.637 0.20 1.631 1.652 1.628 1.830 1.225 2990 1.225 07y SPRD
3Y 1.730 0.00 1721 1.738 1.701 1.830 1.200 3.120 1.200 10y [9275/93
4y 1.852 -0.30 1.843 1.863 1.829 1.975 1.232 3.340 1.232 12Y
5Y 1.947 -0.30 1.930 1.941 1.905 2.000 1.217 3.430 1.217 15Y
7Y 2118 -0.80 2.105 2126 2102 2221 1.270 3.590 1.270 20Y
10Y 2.247 -1.30 2.235 2251 2224 2321 1.355 3.750 1.355 3y 09
20Y 2.335 -0.10 2.310 2313 2319 2430 1.430 3.943 1.430 CRS
Lv. HYH| Lv. HUH| Al pru| |
91d CD 139 0.00 KTB 109.32 0.02 109.34 109.34 109.31 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 124 0.01 | kB | 12438 0.13 12442 | 12446 | 12432 Hepsg 67 71 -11 78 20 69 62 52 84
2 o | 15,006 212 | -10952 25,958 4,860 14,665 15,553 12,260 23,163
BOND SWAP SPRD (1-2y §¢ 3-10Y 30,35 A|7HE7} QEER 7| F;
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1Y 8.10 0.10 741 6.65 3.86 8.10 -17.75 13.00 -17.75
1.5Y 0.25 -2.15 151 0.74 -1.76 240 -19.10 9.75 -19.10 KHES Q=00 10H 2Of47}F A|RHS ZN 2 O|B A 22| 82t ozt
2y -3.95 -0.70 -3.53 -4.18 -5.79 -135 -25.15 9.50 -25.15
3Y -5.50 -0.50 -5.04 -4.90 -5.98 475 -19.50 11.00 -19.50 _ - %o = - . .
o 1ot 020 19 ol 1360 320 035 <75 3035 HIF/{\SEE{’I:IE_JRTg?fJT'I :::;:cl OhE,; 10EZF0=2 ZHAH A2 S3 0. QELH 109F 7140] 20|HA 3*10d 510
5Y -16.95 -0.20 -16.23 -14.97 -16.59 -2.25 -27.25 8.50 -27.25 = ==rl=s e = e
7Y -27.80 0.30 -27.60 -27.06 -29.93 -7.50 -37.65 2.00 -37.65
10Y -31.95 0.55 -31.67 -30.53 -32.87 -12.95 -38.70 6.00 -38.70 CRS= 4d1t 52 Hefstn MAXHo= 2 stetot.
20Y -35.75 -0.65 -34.17 -32.29 -38.07 -13.95 -48.50 475 -48.50




