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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 1.4500 1.00 1.4415 14273 14228 1.5575 1.2875 27575 1.2875 -56,00 -0.75 1y 09900 0.00 1.3800 0.7650 1*2Y 2A00 -1.50
9M 1.5000 0.75 14915 14721 1.4692 1.5450 1.2500 27900 1.2500 -62.25 -2.25 1.5Y 0.9950 -1.00 1.2600 0.8100 2*3Y 5.50 -0.50
1Y 1.5500 0.75 1.5420 1.5181 1.5133 1.5625 1.2200 2.8150 1.2200 -65.50 -275 2Y 1.0100 -1.50 1.2250 0.7950 2*5Y 19.00 -0.50
1.5Y 1.6175 1.25 1.6025 1.5783 1.5758 1.6175 1.1900 2.8725 1.1900 -67.25 -3.25 3Y 1.0650 -2.00 1.3150 0.7350 3*4Y 7.50 0.00
2Y 1.6650 1.25 1.6515 1.6261 1.6247 1.6700 1.1675 29350 1.1675 -64.75 -3.25 4y 1.1400 -2.00 1.3750 0.6900 3*5Y 13.50 0.00
3Y 1.7375 1.25 1.7260 1.7021 1.7039 1.7600 1.1550 3.0650 1.1550 -62.00 -3.25 5Y 1.2000 -2.00 1.4350 0.6600 4*5Y 6.00 0.00
4Y 1.7875 1.25 1.7765 1.7553 1.7583 1.8125 1.1575 3.1875 1.1575 -61.25 -3.25 7Y 1.2600 -2.00 1.4500 0.6550 5+7Y 6.00 0.00
5Y 1.8200 1.25 1.8105 1.7946 1.8022 1.8600 1.1575 3.3050 1.1575 -54.75 -3.00 10Y 1.4000 -2.00 1.9050 0.6300 5+10Y 20.00 0.00
7Y 1.8725 1.25 1.8645 1.8498 1.8620 1.9250 1.1675 3.4625 1.1675
10Y 1.9475 1.00 1.9410 1.9281 1.9474 2.0250 1.2125 3.6250 1.2125 U.S. TREASURY (h= A 7|FE HUH|)
12Y 1.9800 1.00 1.9735 1.9600 1.9780 2.0650 1.2150 3.6575 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.9900 1.00 1.9830 1.9699 1.9863 2.0575 1.2150 3.6675 1.2150 2Y 1.4271 -0.80 1.4351 1.4467 1.4423 1.7169 0.5600 1.7169 0.2200
20Y 2.0000 1.00 1.9930 1.9829 2.0011 2.0700 1.2150 3.8075 1.2150 10Y 2.2200 -318 22518 22784 22722 2.6060 1.3600 3.0300 1.3600
6*9M 5.00 -0.25 5.00 449 4.64 5.75 -6.00 5.75 -6.00 U.S. TREASURY - KTB (eh= Qi 7|F MaH|
9*12M 5.00 0.00 5.05 4.60 441 5.25 -4.00 525 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 11.50 0.50 10.95 10.80 1114 1275 -5.50 16.25 -5.50 2y -0.3099 -2.8 -0.2819 -0.2733 -0.2647 0.1019 -0.7700 0.1019 -2.6400
2*3Y 7.25 0.00 745 7.60 7.93 9.00 -175 15.00 -175 10Y -0.0520 -4.18 -0.0102 -0.0016 -0.0018 0.4740 -0.2446 0.4740 -1.1700
2*4Y 12.25 0.00 12.50 1291 13.36 15.25 -1.75 28.25 -1.75
2*5Y 15.50 0.00 15.90 16.85 17.75 21.00 -1.75 39.25 -1.75 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 5.00 0.00 5.05 531 543 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 28.25 -0.25 28.50 2875 29.50 41.50 2.75 7025 2.75
3*5Y 8.25 0.00 845 9.25 9.83 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 53.50 -1.00 54.50 56.00 56.70 68.70 11.80 90.00 11.80
4*5Y 3.25 0.00 3.40 3.94 440 6.25 -0.25 1175 -0.25 UST 2*10Y| 79.29 -238 81.67 83.17 82.99 135.50 41.06 264.00 41.06
5*7Y 5.25 0.00 540 5.51 5.98 10.50 0.25 16.25 0.25
5410V | 1275 -0.25 1305 1335 1452 2225 375 3225 375
7*10Y 7.50 -0.25 7.65 7.84 8.54 1275 3.00 16.75 3.00 IRS
10*12Y 3.25 0.00 3.25 3.19 3.07 5.25 -0.25 7.75 -0.25 06M oDD
10*15Y 425 0.00 420 4.18 3.89 7.75 -0.75 15.00 -0.75 09M i
10*20Y 5.25 0.00 5.20 5.48 5.38 11.00 -11.00 31.00 -11.00 01y |55
15Y [615
BOND 02y 5*10/13
Tenor Lv. M| S5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y
1Y 1.509 0.40 1.507 1483 1.465 1723 1.237 2.750 1.237 04Y
1.5Y 1.648 1.60 1.630 1.607 1.593 1.768 1.232 2.890 1.232 05Y |81 815
2y 1737 2.00 1.720 1.698 1.682 1.830 1.225 2990 1.225 07Y SPRD
3y 1.790 1.50 1.779 1.762 1761 1.831 1.200 3.120 1.200 10Y [9425 945
4y 1.940 1.30 1.936 1.899 1.887 1.975 1.232 3.340 1.232 12Y
5Y 1.982 1.50 1.979 1.968 1.966 2.032 1217 3.430 1217 15y  [98.25
7Y 2170 1.30 2.170 2154 2.150 2221 1.270 3.590 1.270 20Y
10Y 2272 1.00 2.276 2266 2.270 2332 1.355 3.750 1.355
20Y 2.295 0.80 2.301 2310 2331 2430 1.430 3.943 1.430 CRS
Lv. Ho| Lv. HYH| Al o) &
91d CD 1.38 0.00 KTB 108.96 -0.05 108.99 109.03 108.96 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 125 0.01 | kB | 12393 -0.11 123.97 | 12407 | 12393 Hepsgt 79 A 13 66 9% 124 98 48 47
3 9 21,559 @ 3,325 18,234 33,158 38,800 18,983 13,145 11,980
BOND SWAP SPRD (1-2y §¢ 3-10Y 30,35 A|7HE7} QEER 7| F;
Tenor | Lv. | Sl | SMA | 20MA | GOMA | IVMax | 1VMin | 3YMax | 3YMin
1Y 4.10 0.35 3.54 3.49 4.85 9.00 -17.75 11.50 -17.75 IRSE ZAHM 20| PS8 QENZ 20|0f AlS OpzZh 21H0|3} CH7|Z 2 H|C|4(3t R&S HO|HA Q7 Lh ™ HH2 Haj 7t Y
1.5Y -3.05 -0.35 -2.79 -2.85 -1.73 240 -19.10 8.75 -19.10 2. 10H0| A A7} BISHAH YQojton HIET} HBtnsS BHYS
2y -7.20 -0.75 -6.89 -7.15 -5.76 -135 -25.15 9.00 -25.15
3Y -5.25 -0.25 -5.30 -5.95 -5.73 475 -19.50 11.00 -19.50 4o o oy = _ °
4y -15.25 -0.05 -15.93 -14.37 -12.90 -3.20 -30.35 3.25 -30.35 CRS B2l 192 Mol B 720 ot Sof 22 §ts.
5Y -16.20 -0.25 -16.87 -17.30 -16.39 -2.25 -27.25 455 -27.25
7Y -29.75 -0.05 -30.55 -3042 -28.77 -7.50 -37.65 -2.50 -37.65
10Y -3245 0.00 -33.50 -33.75 -32.25 -12.95 -38.70 0.00 -38.70
20Y -29.50 0.20 -30.78 -32.69 -33.00 -13.95 -48.50 -1.25 -48.50




