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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 1.6100 275 1.5780 1.5521 14819 1.6100 1.2875 2.7250 1.2875 -24,50 1.50 1y 15750 5.50 1.5750 0.7650 1%2Y 6Aoo -1.50
oM 1.7250 3.50 1.6895 1.6594 1.5539 1.7250 1.2500 27375 1.2500 -33.00 0.75 1.5Y 1.6000 450 1.6000 0.8950 2*3Y 6.50 -1.00
1y 1.8200 4.00 1.7800 1.7511 1.6210 1.8200 1.2200 27675 1.2200 -38.25 0.25 2Y 1.6350 4.00 1.6350 0.7950 2*5Y 16.50 -1.00
1.5V 1.9300 375 1.8910 1.8613 1.7053 1.9300 1.1900 2.8475 1.1900 -40.75 -0.50 3Y 1.7000 3.00 1.7000 0.7350 3*aY 5.00 0.00
2Y 20175 375 1.9775 1.9395 1.7666 20175 1.1675 29225 1.1675 -41.00 0.00 4y 1.7500 3.00 1.7500 0.6900 3*5Y 10.00 0.00
3y 2.1075 3.50 2.0680 2.0309 1.8504 21075 1.1550 3.0650 1.1550 -39.00 0.50 5Y 1.8000 3.00 1.8000 0.6600 4*5Y 5.00 0.00
4y 2.1600 3.00 21230 2.0881 1.9045 2.1600 1.1575 3.1875 1.1575 -37.50 0.00 7Y 1.8550 2.50 1.8550 0.6550 5*7Y 5.50 -0.50
5Y 2.1900 2.50 2.1545 21224 1.9434 2.1900 1.1575 3.3050 1.1575 -29.00 -0.50 10Y 1.9950 2.00 1.9950 0.6300 5*10Y 19.50 -1.00
7Y 2.2300 2.50 2.1930 21631 1.9925 2.2300 1.1675 34625 1.1675
10Y 2.2850 2.50 2.2445 22141 2.0615 2.2850 1.2125 3.6250 1.2125 U.S. TREASURY (3t2 Y 7| M YH|)
12Y 2.3200 2.50 22775 22434 20927 2.3200 1.2150 3.6575 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 2.3275 2.50 22847 22514 2.1030 23275 1.2150 3.6675 1.2150 2y 1.6913 -0.0038 1.6951 1.6560 1.6414 1.7169 0.5600 1.7169 0.2800
20Y 2.3250 2.50 2.2845 2.25% 21141 2.3250 1.2150 3.8075 1.2150 10Y 23735 -0.0320 2.4055 2.3986 23256 2.6060 1.3600 3.0300 1.3600
6*9M 11.50 0.75 11.15 10.73 7.20 12.50 -4.50 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 9.50 0.50 9.05 918 6.71 10.50 -3.00 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 19.75 -0.25 19.75 18.84 14.56 2075 -5.50 2075 -5.50 2y -47.37 -2.38 -44.99 -46.60 -46.56 10.19 -70.50 10.19 -264.00
2*3Y 9.00 -0.25 9.05 9.14 8.38 11.00 -1.75 15.00 -1.75 10Y -23.35 -5.20 -18.15 -17.14 -2144 4740 -24.46 4740 -100.00
2*4Y 14.25 -0.75 14.55 14.86 13.79 18.00 -1.75 28.25 -1.75
2*5Y 17.25 -1.25 17.70 18.29 17.68 2125 -1.75 39.25 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 5.25 -0.50 5.50 5.73 5.40 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 26.75 -1.25 28.00 27.75 25.75 41.50 2.75 7025 2.75
3*5Y 8.25 -1.00 8.65 9.15 9.30 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 44.20 0.00 44.20 44.80 4330 68.70 11.80 90.00 11.80
4*5Y 3.00 -0.50 3.15 343 3.90 6.25 -0.25 1175 -0.25 UST 2*10Y| 6822 -2.82 71.04 74.26 68.42 135.50 41.06 264.00 41.06
5*7Y 4.00 0.00 3.85 4.08 491 10.50 0.25 16.25 0.25
5410V | 950 0.0 9.00 9.18 1181 2225 375 3225 375
7*10Y 5.50 0.00 5.15 5.10 6.90 12.75 3.00 16.75 3.00 IRS
10*12Y 3.50 0.00 3.30 293 3.11 425 -0.25 7.75 -0.25 06M  [58.25 /59.75 / 60 DD
10*15Y 425 0.00 402 3.73 415 6.00 -0.75 15.00 -0.75 09M [69/69.5 Tenor
10*20Y 4.00 0.00 4.00 453 5.26 9.25 -11.00 31.00 -11.00 01y [785/79/805
1.5Y
BOND 02y [99/15 6*9m  10.75
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min o3y 08 /9.25 1.5%3y 18
1y 1.815 0.00 1.810 1.808 1.621 1.885 1.237 2720 1.237 04Y 2*7y 225
1.5V 2.024 0.90 2.010 1.968 1.763 2037 1.232 2.820 1.232 05y [175/1825/19
2y 2.165 2.00 2128 2.067 1.854 2.165 1.225 2920 1.225 07Y SPRD  [6*9*12m fly 1.75
3y 2.206 2.90 2.166 2120 1.919 2206 1.200 3.050 1.200 10Y
4y 2.359 2.80 2.326 2292 2,071 2.360 1.232 3.280 1.232 12y
5Y 2415 3.50 2.369 2344 2127 2420 1217 3410 1.217 15Y
7Y 2.552 2.60 2,511 2470 2.293 2552 1.270 3.590 1.270 20Y
10Y 2.607 2.00 2.567 2.520 2.382 2607 1.355 3.750 1.355
20Y 2.572 450 2.521 2473 2.385 2572 1430 3.943 1430 BRS
Lv. HYy| Lv. HYd| Al a |
91d CD 142 1.00 KTB 107.22 -0.61 107.82 107.84 107.69 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 122 -1.00 | LkTB | 12070 -0.24 120.92 | 12099 | 120.66 Hepsig 120 7 53 67 70 127 123 115 48
2 o | 49,217 A2 | 27277 21,940 23,577 39,423 42,715 34,081 15,415
(1-2Y £¢, 3-10Y 20,258 A|Z7tEH I}
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 0.50 4.00 -3.02 -5.73 0.01 9.00 -17.75 11.50 -17.75
1.5Y -9.40 2.85 -11.92 -10.64 -5.76 240 -19.10 8.75 -19.10 HSAUAM SZ0|E MU 25 7|xjE 0| HIO|E XA ZX|0| HZS7|20{ s}2f O
2y -14.75 1.75 -15.03 -12.70 -8.72 -1.35 -25.15 9.00 -25.15
3Y -9.85 0.60 -9.82 -8.92 -6.81 475 -19.50 11.00 -19.50 _ o == o2l ° A oms o o o
4y -19.90 0.20 -20.26 -20.43 -16.65 -3.20 -30.35 325 -30.35 EiRS:AQ?Oil §§§ 75;' ;f'g 4 EH;*_ f LTA 97 é’clﬁfljlttl‘;;;ﬁ 71l BHOISt 2 Snol M &
5Y 2250 100 2149 2211 1841 225 2725 455 2725 St &5 ot T Bl HIOARA AHe= B2 28, 1§ 7He2s S O
7Y -32.20 -0.10 -31.80 -30.67 -30.02 -7.50 -37.65 -3.75 -37.65
10Y -32.20 0.50 -32.27 -30.59 -32.02 -12.95 -38.70 -6.25 -38.70 CRS= 2|2 F2|7t QENQA0 BH7|FZH HE7F 24, 2 &5 ot
20Y -24.70 -2.00 -23.65 -21.35 -27.08 -14.75 -48.50 -1.45 -48.50




