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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 1.6125 -0.25 1.6150 1.5886 1.5123 1.6200 1.2875 2.7200 1.2875 -26,00 0.00 1y 15200 -2.00 1.6200 0.7650 1%2Y 6A50 1.00
oM 1.7000 -1.25 17110 1.6956 1.5931 1.7250 1.2500 2.7300 1.2500 -32.00 0.25 1.5Y 1.5450 -2.00 1.6600 0.8950 2*3Y 6.50 0.00
1y 1.7800 -2.00 1.7960 1.7848 1.6672 1.8200 1.2200 27675 1.2200 -34.00 1.25 2Y 1.5850 -1.00 1.6950 0.7950 2*5Y 12.50 -1.00
1.5V 1.8650 -2.25 1.8840 1.8864 1.7556 1.9300 1.1900 2.8475 1.1900 -35.75 1.50 3y 1.6500 -1.00 1.7550 0.7350 3*4Y 3.00 0.00
2Y 1.9250 -2.25 1.9485 1.9639 1.8209 20175 1.1675 29225 1.1675 -38.00 1.75 4y 1.6800 -1.00 1.8000 0.6900 3*5Y 6.00 -1.00
3y 2.0075 -2.50 2.0330 2.0521 1.9061 21075 1.1550 3.0650 1.1550 -38.50 1.00 5Y 1.7100 -2.00 1.8500 0.6600 4*5Y 3.00 -1.00
4y 2.0600 -2.75 2.0880 2.1080 1.9600 2.1600 1.1575 3.1875 1.1575 -38.00 1.00 7Y 1.7500 -2.00 1.8950 0.6550 5*7Y 4.00 0.00
5Y 2.0950 -3.00 2.1240 21420 1.9973 2.1900 1.1575 3.3050 1.1575 -3275 0.50 10Y 1.8600 -2.50 2.0150 0.6300 5*10Y 15.00 -0.50
7Y 2.1300 -3.00 2.1590 2.1800 2.0424 2.2300 1.1675 34625 1.1675
10Y 2.1875 -3.00 2.2160 22336 21075 2.2850 1.2125 3.6250 1.2125 u.S. TREASURY (3t2 Y 7| M YH|)
12Y 2.2250 -3.00 2.2535 22675 21398 2.3200 1.2150 3.6575 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 2.2300 -3.00 2.2585 22731 2.1485 23275 1.2150 3.6675 1.2150 2y 1.7500 0.0137 1.7363 1.7443 1.7308 1.7797 0.5600 1.7797 0.2800
20Y 2.2275 -3.00 2.2550 22729 2.1554 2.3250 1.2150 3.8075 1.2150 10Y 23277 -0.0026 23303 2.3436 23187 2.6060 1.3600 3.0300 1.3600
6*9M 8.75 -1.00 9.60 10.70 8.08 12.50 -4.50 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 8.00 -0.75 8.50 891 741 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 14.50 -0.25 15.25 17.91 15.37 20.75 -5.50 20.75 -5.50 2y -33.00 2.87 -35.87 -36.77 -36.42 10.19 -70.50 10.19 -264.00
2*3Y 8.25 -0.25 845 8.83 853 11.00 -1.75 15.00 -1.75 10Y -16.23 3.74 -19.97 -19.64 -20.33 47.40 -24.46 47.40 -100.00
2*4Y 13.50 -0.50 13.95 14.41 13.92 18.00 -1.75 28.25 -1.75
2*5Y 17.00 -0.75 17.55 17.81 17.65 21.25 -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 -0.25 5.50 5.59 5.39 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 26.25 -0.75 27.00 26.50 26.75 4150 2.75 70.25 2.75
3*5Y 8.75 -0.50 9.10 8.99 9.12 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 41.00 -2.50 43.50 42.80 4270 68.70 11.80 90.00 11.80
4*5Y 3.50 -0.25 3.60 3.40 3.73 6.25 -0.25 1175 -0.25 UST 2*10Y| 57.77 -1.63 59.40 59.93 58.79 135.50 41.06 264.00 41.06
5*7Y 3.50 0.00 3.50 3.80 451 10.50 0.25 16.25 0.25
5410V | 925 0.0 9.20 9.16 1101 2225 375 3225 375
7*10Y 5.75 0.00 5.70 5.36 6.50 12.75 3.00 16.75 3.00 IRS
10*12Y 3.75 0.00 3.75 3.39 3.23 425 -0.25 7.75 -0.25 06M oDD
10*15Y 425 0.00 425 3.94 410 5.50 -0.75 15.00 -0.75 09M [69.75 Tenor
10*20Y 4.00 0.00 3.90 3.93 479 8.75 -11.00 31.00 -11.00 o1y
15Y |[86.25/88/88.25
BOND 02y [92/925 15*5Y 2375
Tenor Lv. HYUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y |03
1y 1.851 -1.20 1.846 1.827 1679 1.885 1237 2.720 1.237 04y
1.5Y 2,021 -1.20 2,023 2013 1.830 2037 1232 2.820 1.232 05y [105/12
2y 2.080 -1.50 2.099 2111 1.923 2.165 1.225 2.920 1.225 07Y SPRD
3y 2.130 -1.50 2.149 2.155 1.984 2206 1.200 3.050 1.200 10 |1825
4y 2.284 -1.80 2.303 2319 2143 2.360 1232 3.280 1232 12Y
5Y 2.320 -1.70 2.339 2.362 2.190 2.420 1217 3.410 1217 15Y
7Y 2442 -3.20 2472 2.496 2.348 2,552 1.270 3.590 1.270 20Y
10Y 2.490 -4.00 2.524 2547 2426 2607 1.355 3.750 1.355
20Y 2446 -9.40 2.520 2527 2415 2572 1430 3.943 1430 BRS
Lv. HYy| Lv. HYd| Al i |
91d CD 1.50 0.00 KTB 108.10 0.06 108.03 108.14 108.03 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 123 0.00 | kB | 121.99 041 12152 | 12217 | 12147 Hepsg 89 71 19 70 73 59 86 94 100
2 o | 34,480 22l | 10613 23,867 32,220 20,195 24,100 33,455 32,204
(1-2Y §9t 3-10Y =1, 258 A|7tH7}
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y -7.10 -0.80 -4.98 -4.24 -1.20 9.00 -17.75 11.00 -17.75 IO 22|, 20K 30HE QAR I LEE J|MOE It MAE0| AKX 22| &2 Oz
1.5y -15.60 -1.05 -13.94 -12.64 -7.39 240 -19.10 8.75 -19.10 9|E|g| 10 2KYM 2 ._UH b SojLt HE @ TEQ MUY OlAl: X2
T o ISR N B O ol B S (43 BI0E /42 25200 / W12, 2N § BRI 452 FUE K02
4y -22.40 -0.95 -21.48 2111 -18.32 -3.20 -30.35 3.25 -30.35 IRS, 2~5Y 77t0 2 OW7} QOIEH 22| 542 OjZ
5Y -22.50 -1.30 -21.48 -22.02 -19.31 -2.25 -27.25 455 -27.25 ' c= e -
7Y -31.20 0.20 -31.32 3157 -30.56 7.50 -37.65 -3.75 -37.65 MAS m2trhs oo AXH HEHo 2 ohiteh 2917|8 RXISICE & OFEF 7 Cha
10Y -30.25 1.00 -30.84 -31.37 -31.90 -12.95 -38.70 -6.25 -38.70 Eo= HEIL ﬁE'EI O 30| 2oz Soty.
20Y -21.85 6.40 -26.50 -25.41 -26.00 -14.75 -48.50 -1.45 -48.50 CRS, &% H|E7} 9|2 2 QX|0 ot o 290 22| 3}at




