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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 14775 225 14530 14319 1.4246 1.5525 1.2875 27575 1.2875 -62,00 -4.00 1y 09950 0.50 1.3800 0.7650 1%2Y oAso -1.50
oM 1.5450 3.25 1.5090 14781 14714 1.5450 1.2500 2.7900 1.2500 -70.75 -5.75 1.5Y 0.9900 -0.50 1.2600 0.8100 2*3Y 5.50 0.00
1y 1.6150 450 1.5645 1.5259 1.5163 1.6150 1.2200 2.8150 1.2200 -75.50 -6.75 2y 1.0000 -1.00 1.2250 0.7950 2*5Y 18.50 -0.50
1.5V 1.6975 5.25 1.6340 1.5873 1.5793 1.6975 1.1900 2.8725 1.1900 -78.50 -7.00 3y 1.0550 -1.00 1.3150 0.7350 3*4Y 7.50 0.00
2Y 1.7550 575 1.6850 1.6361 1.6285 1.7550 1.1675 29350 1.1675 -76.00 -7.25 4y 1.1300 -1.00 1.3750 0.6900 3*5Y 13.00 -0.50
3y 1.8400 6.00 1.7620 1.7130 1.7079 1.8400 1.1550 3.0650 1.1550 -7475 -8.50 5Y 1.1850 -1.50 1.4350 0.6600 4*5Y 5.50 -0.50
4y 1.8900 6.25 1.8115 1.7655 1.7618 1.8900 1.1575 3.1875 1.1575 -73.50 -8.50 7Y 1.2450 -1.50 1.4500 0.6550 5*7Y 6.00 0.00
5Y 1.9325 7.00 1.8465 1.8045 1.8054 1.9325 1.1575 3.3050 1.1575 -67.25 -9.00 10Y 1.3850 -1.50 1.9050 0.6300 5*10Y 20.00 0.00
7Y 1.9800 7.00 1.8975 1.8584 1.8648 1.9800 1.1675 34625 1.1675
10Y 2.0575 7.50 19735 1.9364 1.9497 2.0575 12125 3.6250 12125 U.S. TREASURY (o= HYY 7|&E HUH))
12Y 2.0900 7.50 2.0060 1.9685 1.9805 2.0900 1.2150 3.6575 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 2.1000 7.25 2.0165 1.9778 1.9891 2.1000 1.2150 3.6675 1.2150 2y 1.4663 348 1.4315 1.4271 1.4351 1.7169 0.5600 1.7169 0.2300
20Y 2.1075 7.00 2.0260 1.9898 2.0039 2.1075 1.2150 3.8075 1.2150 10Y 23114 737 22377 2.2200 22518 2.6060 1.3600 3.0300 1.3600
6*9M 6.75 1.00 5.60 4.63 468 6.75 -6.00 6.75 -6.00 U.S. TREASURY - KTB (3t2 e 7|F MYH|)
9*12M 7.00 1.25 5.55 478 449 7.00 -4.00 7.00 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 14.00 1.25 12.05 11.03 11.23 14.00 -5.50 16.25 -5.50 2y -0.3437 -1.02 -0.3335 -0.3099 -0.2819 0.1019 -0.7550 0.1019 -2.6400
2*3Y 8.50 0.25 7.70 7.69 7.94 9.00 -1.75 15.00 -1.75 10Y -0.0736 -0.13 -0.0723 -0.0520 -0.0102 0.4740 -0.2446 0.4740 -1.1700
2*4Y 13.50 0.50 12.65 12.94 13.33 15.25 -1.75 28.25 -1.75
2*5Y 17.75 125 16.15 16.84 17.69 21.00 -1.75 39.25 -1.75 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y 5.00 0.25 495 5.25 5.39 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 3025 1.75 28.50 28.25 28.50 41.50 2.75 70.25 2.75
3*5Y 9.25 1.00 845 9.15 9.75 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 57.50 3.00 54.50 53.50 54.50 68.70 11.80 90.00 11.80
4*5Y 425 0.75 3.50 3.90 436 6.25 -0.25 1175 -0.25 UST 2*10Y| 8451 3.89 80.62 79.29 8167 135.50 41.06 264.00 41.06
5*7Y 475 0.00 5.10 5.39 5.93 10.50 0.25 16.25 0.25
5410V | 1250 050 1270 1319 1443 2225 375 3225 375
7*10Y 7.75 0.50 7.60 7.80 849 12.75 3.00 16.75 3.00 IRS
10*12Y 3.25 0.00 3.25 3.21 3.08 5.25 -0.25 7.75 -0.25 06M oDD
10*15Y 425 -0.25 430 4.14 3.95 7.75 -0.75 15.00 -0.75 09M i
10*20Y 5.00 -0.50 5.25 534 543 11.00 -11.00 31.00 -11.00 01y [58/58.25/5875/5875/6L5
1.5Y
02 [72/7235/74/755 &M 06
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y [80.25/80.5/80.75/81 5%9Y 10
1y 1.566 420 1.522 1.488 1.468 1723 1237 2.750 1.237 04y
1.5Y 1712 4.30 1.659 1613 1.598 1.768 1.232 2.890 1.232 05y  [93.25
2y 1.810 450 1.750 1.707 1.686 1.830 1.225 2.990 1.225 07y |975 SPRD
3y 1.889 5.70 1.813 1772 1.765 1.889 1.200 3.120 1.200 10y |00
4y 2.046 6.10 1.967 1.913 1.892 2.046 1232 3.340 1232 12Y
5Y 2.087 6.20 2.008 1.976 1.970 2.087 1217 3.430 1217 15Y
7Y 2.280 7.00 2.198 2.164 2153 2.280 1.270 3.590 1.270 20Y
10Y 2.385 7.50 2.302 2275 2272 2.385 1.355 3.750 1.355 143y 07
20Y 2.387 6.20 2.320 2311 2.331 2430 1430 3.943 1430 BRS
Lv. HUH| F}E% Lv. HUH| Al jnl x
91d CD 1.38 0.00 KTB 108.58 -0.22 108.77 108.78 108.55 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 125 0.00 | kB | 12272 -0.80 12344 | 12349 | 12272 Hepsg 174 A 39 135 79 66 % 124 98
2 o | 60,902 22l | 24637 36,265 21,559 18,234 33,158 38,800 18,983
BOND SWAP SPRD (1-2Y £t 3-10Y 20,25 A|ZIE7}t UBEHF 7|F)
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 490 0.30 429 3.77 4.82 9.00 -17.75 11.50 -17.75 Zaxf 22, 90le] B-ME OjZ0| 0|S Q& 2 = AL,
1.5y -145 0.95 -2.46 -2.62 -1.83 240 -19.10 8.75 -19.10 QoIS oYt 2R 1XQ 742k 200E, 3 ZAHA S 10N A OF 742 O,
2y -5.50 1.25 -6.48 -7.05 -5.79 -1.35 -25.15 9.00 -25.15
3Y -4.90 0.30 -5.12 -5.87 -5.73 475 -19.50 11.00 -19.50 olo] THMES T2t 0 SEo|ol ojm ol So| ZA|BIA AR DY, 23] 2
4y -15.60 0.15 -15.55 -14.79 -13.00 -3.20 -30.35 3.25 -30.35 iiil Ejlﬁ e ﬁ“:l JJ:EA?L;‘;T'HL LL; Ltool LHfE}l” E1|1o|sllE|J;‘uT =8
5Y -15.45 0.80 -16.17 -17.20 -16.42 -2.25 -27.25 455 -27.25 =S = = == o
7Y -30.00 0.00 -30.03 -30.59 -28.79 7.50 -37.65 -2.50 -37.65 1-3Y 72 b7t R4, 10YS HQleh 5Y oly RO M= 77t 7R E.
10Y -32.75 0.00 -32.83 -33.88 -32.27 -12.95 -38.70 0.00 -38.70 CRS, dtixez F2| MSEO0| Mehx| stat o
20Y -27.95 0.80 -29.38 -32.15 -32.67 -13.95 -48.50 -1.25 -48.50




