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57t 71EY 2017-11-21
gws |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 1.6000 0.00 1.6070 15724 14963 1.6150 1.2875 2.7200 1.2875 -18,75 0.75 1y 15000 0.50 1.6200 0.7650 1%2Y 6Aoo -2.00
oM 1.7025 0.00 17135 1.6805 1.5727 1.7250 1.2500 2.7300 1.2500 -25.00 -0.25 1.5Y 1.6300 -0.50 1.6600 0.8950 2*3Y 5.50 -0.50
1y 1.7875 -0.25 1.8035 1.7729 1.6435 1.8200 1.2200 27675 1.2200 -29.00 -1.00 2Y 1.6600 -1.50 1.6950 0.7950 2*5Y 14.00 -1.50
1.5V 1.8800 -0.25 1.8995 1.8815 1.7302 1.9300 1.1900 2.8475 1.1900 -3275 -2.00 3y 1.7150 -2.00 1.7550 0.7350 3*4Y 4.00 -0.50
2Y 1.9500 -0.50 1.9765 1.9625 1.7942 20175 1.1675 29225 1.1675 -34.50 -2.50 4y 1.7550 -2.50 1.8000 0.6900 3*5Y 8.50 -1.00
3y 2.0425 0.00 2.0630 2.0546 1.8789 21075 1.1550 3.0650 1.1550 -34.00 -3.75 5Y 1.8000 -3.00 1.8500 0.6600 4*5Y 4.50 -0.50
4y 2.1000 0.00 21185 21138 1.9331 2.1600 1.1575 3.1875 1.1575 -33.50 -4.00 7Y 1.8450 -3.00 1.8950 0.6550 5*7Y 4.50 0.00
5Y 2.1400 0.75 2.1505 21478 1.9711 2.1900 1.1575 3.3050 1.1575 -27.50 -450 10Y 1.9600 -3.50 2.0150 0.6300 5*10Y 16.00 -0.50
7Y 2.1800 1.00 2.1870 21883 20184 2.2300 1.1675 34625 1.1675
10Y 2.2350 1.00 2.2420 22396 2.0852 2.2850 1.2125 3.6250 1.2125 U.S. TREASURY (3t2 Y 7| M YH|)
12Y 2.2750 1.00 2.2800 22708 21169 2.3200 1.2150 3.6575 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 2.2800 1.00 2.2850 22773 21263 23275 1.2150 3.6675 1.2150 2y 1.7797 0.0292 1.7505 1.7213 1.7123 1.7797 0.5600 1.7797 0.2800
20Y 2.2750 1.00 2.2800 2.2808 2.1350 2.3250 1.2150 3.8075 1.2150 10Y 2.3568 -0.0142 23710 2.3444 23762 2.6060 1.3600 3.0300 1.3600
6*9M 10.25 0.00 10.65 10.81 7.64 12.50 -4.50 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 8.50 -0.25 9.00 9.24 7.08 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 16.25 -0.25 17.30 18.96 15.07 2075 -5.50 2075 -5.50 2y -34.03 1.92 -35.95 -41.07 -43.97 10.19 -70.50 10.19 -264.00
2*3Y 9.25 0.50 8.65 921 847 11.00 -1.75 15.00 -1.75 10Y -18.82 -142 -17.40 -22.56 -19.88 4740 -24.46 4740 -100.00
2*4Y 15.00 0.50 14.20 1513 13.89 18.00 -1.75 28.25 -1.75
2*5Y 19.00 1.25 17.40 18.53 17.69 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 5.75 0.00 5.55 591 542 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 2850 1.50 27.00 2675 25.50 41.50 2.75 7025 2.75
3*5Y 9.75 0.75 8.75 931 9.22 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 42.50 -1.00 43.50 43.80 4230 68.70 11.80 90.00 11.80
4*5Y 4.00 0.75 3.20 3.40 3.80 6.25 -0.25 1175 -0.25 UST 2*10Y| 5771 -4.34 62.05 6231 66.39 135.50 41.06 264.00 41.06
5*7Y 4.00 0.25 3.65 4.05 473 10.50 0.25 16.25 0.25
5410V | 950 025 9.15 919 1141 2225 375 3225 375
7*10Y 5.50 0.00 5.50 5.14 6.68 12.75 3.00 16.75 3.00 IRS
10*12Y 4.00 0.00 3.80 3.11 3.17 425 -0.25 7.75 -0.25 06M oDD
10*15Y 450 0.00 430 3.77 411 5.50 -0.75 15.00 -0.75 09M [70.25 Tenor
10*20Y 4.00 0.00 3.80 411 498 8.75 -11.00 31.00 -11.00 01y |[785 7875
15Y [875 88
BOND 02Y |94.75 95 95.25 1*1.5y/9.5
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y [375 2*10y/27.75
1y 1.822 0.10 1.822 1.826 1.648 1.885 1.237 2720 1.237 04Y
1.5V 2.009 0.50 2.014 2.006 1.794 2037 1.232 2.820 1.232 05y |12 135 13.25 13
2y 2.120 1.00 2.130 2113 1.889 2.165 1.225 2920 1.225 07Y SPRD
3y 2.160 0.80 2.169 2156 1.951 2206 1.200 3.050 1.200 10 |225
4y 2.320 1.00 2.327 2328 2.108 2.360 1.232 3.280 1.232 12y
5Y 2.362 0.50 2372 2376 2.160 2420 1217 3410 1217 15Y
7Y 2492 0.10 2.506 2.502 2.322 2552 1.270 3.590 1.270 20Y
10Y 2.545 0.00 2.560 2551 2.406 2607 1.355 3.750 1.355 3y/73.5 3y/72 4y/78 5y/82
20Y 2.547 -1.00 2.559 2515 2401 2572 1430 3.943 1430 BRS
Lv. HYy| Lv. HYd| Al a |
91d CD 147 1.00 KTB 107.95 0.01 107.92 107.97 107.91 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 123 0.00 | kB | 12144 0.00 12134 | 12151 | 12133 Hepdg 94 6 100 78 127 152 120 67
2 o | 33,455 22l | 1251 32,204 26,208 39,585 45,789 49,217 21,940
(1-2Y £¢, 3-10Y 20,258 A|Z7tEH I}
Tenor | Lv. | FYHl | SMA | 20MA | GOMA | I¥Max | 1VMin | 3YMax | 3V Min
1y -3.45 -0.35 -1.87 -5.34 -0.40 9.00 -17.75 11.00 -17.75 IRSE XY HA|ZBHIO|LE SHALSH 7120 CH7|2 QT2 A7t TE HS. HEE AE.
1.5Y -12.90 -0.75 -1141 -12.48 -6.38 240 -19.10 8.75 -19.10
2y -17.00 -1.50 -15.31 -15.06 -9.44 -1.35 -25.15 9.00 -25.15 CRS 2ol 14 77kS Hols M ZH0|A B2 QW7 29/ ol
3Y -11.75 -0.80 -10.58 -10.17 -7.25 475 -19.50 11.00 -19.50
4y -22.00 -1.00 -20.85 -21.40 -17.46 -3.20 -30.35 3.25 -30.35
5Y -22.20 0.25 -2219 -22.80 -18.93 -2.25 -27.25 455 -27.25
7Y -31.20 0.90 -31.92 -31.42 -30.37 -7.50 -37.65 -3.75 -37.65
10Y -31.00 1.00 -31.84 -31.09 -32.09 -12.95 -38.70 -6.25 -38.70
20Y -27.20 2.00 -27.92 -23.46 -26.64 -14.75 -48.50 -1.45 -48.50




