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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 14125 -1.00 14235 1.4299 14188 1.5625 1.2875 27575 1.2875 -61,00 -1.50 1y oAsgoo -2.50 1.3800 0.7650 1%2Y 3Aoo 0.00
oM 14550 -1.00 14660 14774 14638 1.5450 1.2500 2.7900 1.2500 -65.00 -1.00 1.5Y 0.9050 -2.50 1.2600 0.8100 2*3Y 6.50 0.00
1y 1.5000 -1.00 1.5110 1.5225 1.5069 1.5625 1.2200 2.8150 1.2200 -68.50 -1.00 2y 0.9200 -2.50 1.2250 0.7950 2*5Y 21.50 -1.00
1.5V 1.5550 -1.50 1.5745 1.5888 1.5696 1.6150 1.1900 2.8725 1.1900 -69.75 -0.75 3y 0.9850 -2.50 1.3150 0.7350 3*aY 8.50 -0.50
2Y 1.6050 -1.50 1.6260 1.6373 1.6157 1.6700 1.1675 29350 1.1675 -66.00 -0.50 4y 1.0700 -3.00 1.3750 0.6900 3*5Y 15.00 -1.00
3y 1.6825 -1.75 1.7045 17174 1.6920 1.7600 1.1550 3.0650 1.1550 -63.50 -0.75 5Y 1.1350 -3.50 1.4350 0.6600 4*5Y 6.50 -0.50
4y 1.7300 -2.50 1.7610 1.7730 1.7452 1.8125 1.1575 3.1875 1.1575 -60.50 -1.00 7Y 1.2150 -4.00 1.4500 0.6550 5*7Y 8.00 -0.50
5Y 1.7700 -2.75 1.8045 1.8159 1.7890 1.8600 1.1575 3.3050 1.1575 -55.00 -0.75 10Y 1.3500 -4.00 1.9050 0.6300 5*10Y 21.50 -0.50
7Y 1.8200 -3.00 1.8620 1.8748 1.8480 1.9250 1.1675 34625 1.1675
10Y 1.9000 -3.25 1.9415 1.9576 1.9333 2.0250 12125 3.6250 1.2125 U.S. TREASURY (3t2 Y 7| M YH|)
12Y 1.9325 -3.25 1.9735 1.9888 1.9636 2.0650 1.2150 3.6575 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 1.9400 -3.50 1.9835 2.0024 1.9707 2.0575 1.2150 3.6675 1.2150 2y 1.2620 -0.40 1.2660 1.3181 1.2860 1.7169 0.5600 1.7169 0.2000
20Y 1.9525 -3.50 1.9975 2.0226 1.9840 2.0700 1.2150 3.8075 1.2150 10Y 2.0524 137 2.0387 2.1055 2.0604 2.6060 1.3600 3.0300 1.3600
6*9M 425 0.00 425 475 4.50 5.75 -6.00 5.75 -6.25 U.S. TREASURY - KTB (3t2 e 7|F MYH|)
9*12M 4.50 0.00 4.50 451 4.30 475 -4.00 475 -4.50 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 10.50 -0.50 11.50 1148 10.88 12.75 -5.50 16.25 -8.75 2y -0.4250 1 -0.4350 -0.3809 -0.4190 0.1019 -0.7720 0.1019 -2.6400
2*3Y 7.75 -0.25 7.85 8.01 7.63 9.00 -1.75 15.00 -1.75 10Y -0.1826 457 -0.2283 -0.1745 -0.2446 0.4740 -0.2446 0.4740 -1.1700
2*4Y 12.50 -1.00 13.50 13.58 12.95 15.25 -1.75 28.25 -1.75
2*5Y 16.50 -1.25 17.85 17.86 17.33 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 475 -0.75 5.65 5.56 532 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 29.50 -175 31.25 31.50 32.75 41.50 2.75 7025 2.75
3*5Y 8.75 -1.00 10.00 9.85 9.70 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 54.80 -1.80 56.60 58.10 60.00 68.70 11.80 90.00 11.80
4*5Y 4.00 -0.25 435 429 438 6.25 -0.25 1175 -0.25 UST 2*10Y| 79.04 177 77.27 7874 7744 135.50 41.06 264.00 41.06
5*7Y 5.00 -0.25 5.75 5.89 5.90 10.50 0.25 16.25 0.25
5410Y | 1300 -0.50 13.70 1418 14.44 2225 375 3225 375
7*10Y 8.00 -0.25 7.95 8.29 8.53 12.75 3.00 16.75 3.00 IRS
10*12Y 3.25 0.00 3.20 3.11 3.03 5.25 -0.25 7.75 -0.25 06M |41.25/4175 COE
10*15Y 4.00 -0.25 420 448 3.73 7.75 -0.75 15.00 -0.75 09M  [46 Tenor
10*20Y 5.25 -0.25 5.60 6.50 5.07 11.00 -11.00 31.00 -11.00 oy [50
1.5Y
BOND 02y  [60.25/ 605 /60.75 6*9m  4.25
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y |675/67.75 1*2y 105
1y 1463 0.00 1457 1.489 1.456 1723 1.237 2.750 1.237 04y 1*3y  17.5/1775
1.5V 1.595 0.00 1.591 1.627 1.584 1.768 1.232 2.890 1.232 o5y [77.25
2y 1.687 -140 1.700 1.707 1.670 1.830 1.225 2.990 1.225 07Y SPRD
3y 1752 -2.50 1772 1.779 1.749 1.831 1.200 3.120 1.200 10y |90
4y 1.857 -2.50 1.882 1.891 1.867 1.975 1.232 3.340 1.232 12y
5Y 1.940 -3.20 1.978 1.986 1.950 2032 1217 3.430 1217 15Y
7Y 2.120 -3.10 2.159 2.165 2132 2221 1.270 3.590 1.270 20Y
10Y 2.235 -3.20 2.278 2.285 2.251 2332 1.355 3.750 1355 1y 905
20Y 2.286 -240 2.334 2.356 2.323 2430 1430 3.943 1430 CRs |4y 85
5y 135
Lv. Ho| Lv. HYH| A o) &
91d CD 1.38 0.00 KTB 109.33 0.08 109.29 109.34 109.28 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 123 0.00 | ktB | 12465 0.36 12451 | 12474 | 12448 Hepsg 108 45 63 88 62 57 49 70
2 o | 32,376 9|2 | 17161 15,215 25,560 17,644 14,207 19,640 29,913
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 3.70 -1.00 5.36 3.40 513 9.00 -17.75 11.50 -17.75
1.5y -4.00 -1.50 -167 -3.82 -149 240 -19.10 8.75 -19.10 XML ECBO| H|S7| X AEHAQ} 23I2|AT 7|2 22| 82 E3| 5HD} 10H0| Ao Z ZHA.
2y -8.20 -0.10 -7.40 -6.98 -5.46 -1.35 -25.15 9.00 -25.15
3Y -6.95 0.75 -6.75 -6.15 -5.69 475 -19.50 11.00 -19.50 _ o ° s DAo N = on 5 o bt < L
4y -12.70 0.00 -12.12 -11.81 -12.22 -3.20 -30.35 3.25 -30.35 XLRISE f;'?;i OFRE20| SHEINE 258 20|H o= 341 5AF 257 AR, BIIRE HIE7 AHZFH %452
5Y -17.00 045 1731 716,98 16,06 225 2725 455 2725 9. 7= S0,
7Y -30.00 0.10 -29.74 -29.04 -28.42 -7.50 -37.65 -2.50 -37.65
10Y -33.50 -0.05 -33.63 -32.78 -31.77 -12.95 -38.70 0.00 -38.70 CRS= %2 ¢5=28 =S P+t 5te
20Y -33.35 -1.10 -33.65 -33.33 -33.94 -13.95 -48.50 -1.25 -48.50




