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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 1.4100 0.00 1.4085 1.4095 1.4059 1.5925 1.2875 2.7575 1.2875 -60,25 -1.00 1y oAssso -1.00 1.4000 0.7650 1%2Y 11Aoo 0.50
oM 1.4500 0.00 1.4485 14549 14418 1.5500 1.2500 2.7900 1.2500 -62.00 -0.50 1.5Y 0.9300 -0.50 1.2850 0.8100 2*3Y 9.50 0.00
1y 14875 0.00 1.4870 1.4968 14776 1.5625 1.2200 2.8150 1.2200 -60.25 -0.25 2y 0.9950 -0.50 1.2250 0.7950 2*5Y 24.50 -1.50
1.5Y 1.5500 0.00 1.5480 1.5568 1.5302 1.6025 1.1900 2.8725 1.1900 -58.50 -0.25 3y 1.0900 -0.50 1.3150 0.7350 3*4Y 9.00 -0.50
2y 1.5975 -0.25 1.5985 1.6074 1.5708 1.6475 1.1675 29350 1.1675 -55.00 -0.50 4y 1.1800 -1.00 1.3750 0.6900 3*5Y 15.00 -1.50
3y 1.6750 -0.25 1.6755 1.6856 1.6412 1.7250 1.1550 3.0650 1.1550 -5375 -1.50 5Y 1.2400 -2.00 1.4350 0.6600 4*5Y 6.00 -1.00
4y 1.7300 -0.50 1.7305 1.7389 1.6931 1.7925 1.1575 3.1875 1.1575 -55.00 -1.50 7Y 1.2900 -2.00 1.4500 0.6550 5*7Y 5.00 0.00
5Y 1.7775 -0.50 1.7760 17871 1.7386 1.8475 1.1575 3.3050 1.1575 -52.25 -1.50 10Y 1.4050 -2.00 1.9050 0.6300 5*10Y 16.50 0.00
7Y 1.8400 -0.50 1.8385 1.8499 1.8015 1.9250 1.1675 3.4625 1.1675
10Y 1.9275 -0.50 1.9270 1.9400 1.8931 2.0250 12125 3.6250 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 1.9600 -0.50 1.9595 1.9696 1.9256 2.0650 1.2150 3.6575 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 1.9675 -0.25 1.9650 1.9741 1.9306 2.0575 1.2150 3.6675 1.2150 2y 1.3549 1.59 1.3390 1.3550 1.3471 1.7169 0.5600 1.7169 0.2000
20Y 1.9850 0.00 1.9790 1.9859 1.9374 2.0575 1.2150 3.8075 1.2150 10Y 2.2658 417 22241 2.2686 2.2553 2.6060 1.3600 3.0300 1.3600
6*9M 4.00 0.00 4.00 454 3.59 5.25 -6.00 5.25 -6.50 U.S. TREASURY - KTB (= AL 7|E Fo|
9*12M 3.75 0.00 3.85 419 3.58 475 -4.00 475 -5.75 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 11.00 -0.25 11.15 11.06 931 11.75 -5.50 16.25 -8.75 2y -0.2841 1.39 -0.2980 -0.2820 -0.2879 0.1019 -0.7720 0.1019 -2.6400
2*3Y 7.75 0.00 7.70 7.83 7.05 8.50 -1.75 15.00 -1.75 10Y -0.0138 417 0.0279 -0.0216 0.0047 0.1150 -0.4740 1.2400 -0.4740
2*4Y 13.25 -0.25 13.20 13.15 12.24 15.25 -1.75 28.25 -1.75
2*5Y 18.00 -0.25 17.75 17.98 16.78 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 5.50 -0.25 5.50 533 5.19 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 33.00 -0.25 33.25 33.00 33.25 4150 2.75 70.25 2.75
3*5Y 10.25 -0.25 10.05 10.15 9.74 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 71.00 0.00 71.00 70.20 73.40 73.90 11.80 90.00 11.80
4*5Y 475 0.00 455 4383 455 6.25 -0.25 11.75 -0.25 UST 2*10Y| 91.09 2.58 88.51 91.36 90.82 135.50 41.06 264.00 41.06
5*7Y 6.25 0.00 6.25 6.28 6.30 10.50 0.25 16.25 0.25
5410V | 1500 0.0 1510 1529 1545 2225 375 3225 375
7*10Y 8.75 0.00 8.85 9.01 9.16 12.75 3.00 16.75 3.00 IRS Lv.
10*12Y 3.25 0.00 3.25 2.96 3.25 5.50 -0.25 7.75 -0.25 06M 4075 COE
10*15Y 4.00 0.25 3.80 341 3.75 8.00 -0.75 15.00 -0.75 09M Tenor
10*20Y 575 0.50 5.20 459 443 11.25 -11.00 31.00 -11.00 01y  [4825
1.5Y
BOND 02y [59.25 15*20 @ 1.75
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min o3y 66.5 66.75
1y 1.405 0.50 1.406 1.429 1437 1723 1237 2.750 1.237 04y
1.5Y 1542 0.00 1536 1.550 1.547 1.768 1232 2.890 1232 05y  |77.25
2y 1639 0.20 1.635 1.648 1628 1.830 1.225 2.990 1.225 o7y [83 SPRD
3y 1742 0.60 1732 1735 1701 1.830 1.200 3.120 1.200 10V 9275
4y 1.857 0.00 1.852 1.858 1.829 1.975 1232 3.340 1232 12Y
5Y 1.947 -0.40 1.944 1.938 1.905 2.000 1217 3.430 1217 15Y
7Y 2125 0.10 2118 2119 2.100 2221 1.270 3.590 1.270 20Y
10Y 2.252 0.00 2.248 2.246 2.222 2321 1355 3.750 1355
20Y 2.345 1.00 2.330 2310 2317 2430 1430 3.943 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 139 0.00 KTB 109.31 0.01 109.34 109.36 109.31 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 122 0.01 | kB | 12434 0.01 12455 | 12457 | 12431 Hepsg 45 2 21 66 67 78 20 69 62
2 o | 11,125 92l -6,730 17,855 15,006 25,958 4,860 14,665 15,553
BOND SWAP SPRD (1-2Y ¢ 3-10Y 23,258 A7HH7} QBT R 7|F
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 8.25 -0.50 8.08 6.78 401 8.75 -17.75 13.00 -17.75
1.5y 0.80 0.00 124 0.72 -173 240 -19.10 9.75 -19.10 IRS= MHIE{ O Z ShAMSH B4S HO|CH| 2H0|E AZ s)2t Opzh 332 M Qs A HHM QEIF 1o &S 29 BOEY| B
2 e 045 365 405 76 13 | B | 950 | AL £7ITH0l 7|28 MY M MY 012 3207 SAXE, IYLEL B YEN 1. 25 0/ H5YLE DS E Y
3y -6.70 -0.85 -5.61 -4.97 -6.00 475 -19.50 11.00 -19.50 = or=1 HAAO| RS A Ze
4y -12.70 -0.50 -1217 -11.96 -13.54 -3.20 -30.35 5.75 -30.35 = T ednT ies ®ES
5Y -16.95 -0.10 -16.80 -15.05 -16.60 -2.25 -27.25 8.50 -27.25
7Y -28.50 -0.60 -27.99 -26.96 -29.85 7.50 -37.65 2.00 -37.65 CRSE ST 2= HAS THH2Z shitet HO|CHt &% B3 Ot
10Y -32.45 -0.50 -32.06 -30.63 -32.89 -12.95 -38.70 6.00 -38.70
20Y -36.00 -1.00 -35.12 -32.38 -37.94 -13.95 -48.50 3.00 -48.50




