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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 1.6950 0.00 1.6935 1.6431 1.5514 1.7000 1.2875 26925 1.2875 -42,50 -2.50 1y 13800 -2.50 1.6200 0.7650 1%2Y 5Aoo -1.00
oM 1.7500 0.00 1.7475 1.7230 1.6337 1.7500 1.2500 27275 1.2500 -49.00 -3.75 1.5Y 1.3950 -3.50 1.6600 0.8950 2*3Y 8.50 0.50
1y 1.8050 0.00 1.8025 1.7973 1.7098 1.8200 1.2200 27675 1.2200 -50.25 -3.50 2Y 1.4300 -3.50 1.6950 0.7950 2*5Y 18.50 1.50
1.5V 1.8850 0.25 1.8810 1.8841 1.8017 1.9300 1.1900 2.8475 1.1900 -49.25 -3.00 3y 1.5150 -3.00 1.7550 0.7350 3*4Y 5.50 0.50
2Y 1.9325 0.00 1.9340 1.9481 1.8680 20175 1.1675 29225 1.1675 -48.50 -2.25 4y 1.5700 -2.50 1.8000 0.6900 3*5Y 10.00 1.00
3y 2.0075 0.00 2.0080 2.0299 1.9534 21075 1.1550 3.0650 1.1550 -47.50 -1.50 5Y 1.6150 -2.00 1.8500 0.6600 4*5Y 450 0.50
4y 2.0550 -0.25 2.0595 2.0849 2.0078 2.1600 1.1575 3.1875 1.1575 -4575 -0.25 7Y 1.6650 -1.00 1.8950 0.6550 5+7Y 5.00 1.00
5Y 2.0900 -0.50 2.0950 21193 2.0445 2.1900 1.1575 3.3050 1.1575 -41.00 1.00 10Y 1.7700 0.00 2.0150 0.6300 5*10Y 15.50 2.00
7Y 21225 -0.75 21310 21558 20874 2.2300 1.1675 34625 1.1675
10Y 2.1800 -1.00 2.1910 22134 2.1495 2.2850 1.2125 3.6250 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 22175 -1.00 2.2285 2.2509 21826 2.3200 1.2150 3.6575 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 22275 -1.00 2.2370 22571 21913 23275 1.2150 3.6675 1.2150 2y 1.8189 0.0204 1.7985 1.7984 1.7983 1.8305 0.5600 1.8305 0.2800
20Y 2.2250 -1.00 2.2345 22538 21962 2.3250 1.2150 3.8075 1.2150 10Y 23923 0.0161 23762 23643 2339 2.6060 1.3600 3.0300 1.3600
6*9M 5.50 0.00 5.40 7.99 8.23 12.50 -4.50 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 5.50 0.00 5.50 743 7.61 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 1275 0.00 13.15 15.09 15.82 20.75 -5.25 20.75 -5.50 2y -22.81 2.54 -25.35 -25.66 -25.27 10.19 -70.50 10.19 -264.00
2*3Y 7.50 0.00 7.40 817 853 11.00 -1.25 15.00 -1.75 10Y -8.77 231 -11.08 -12.07 -13.06 47.40 -24.46 47.40 -100.00
2*4Y 12.25 -0.25 12.55 13.68 13.98 18.00 -1.75 28.25 -1.75
2*5Y 15.75 -0.50 16.10 17.11 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 475 -0.25 5.15 5.50 545 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 2475 -1.00 25.75 26.00 25.00 4150 2.75 70.25 2.75
3*5Y 8.25 -0.50 8.70 8.94 9.12 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 4330 -0.20 43.50 43.00 41.90 68.70 11.80 90.00 11.80
4*5Y 3.50 -0.25 3.55 3.44 3.67 6.25 -0.25 11.75 -0.25 UST 2*10Y| 57.34 -0.43 57.77 56.59 54.11 135.50 41.06 264.00 41.06
5*7Y 3.25 -0.25 3.60 3.65 429 10.50 0.25 16.25 0.25
5410V | 900 -0.50 960 941 1050 2225 375 3225 375
7*10Y 575 -0.25 6.00 5.76 6.21 12.75 3.00 16.75 3.00 IRS
10*12Y 3.75 0.00 3.75 375 3.30 425 -0.25 7.75 -0.25 06M oDD
10*15Y 475 0.00 4.60 438 418 475 -0.75 15.00 -0.75 09M Tenor
10%20Y 450 0.00 435 4.04 4.66 7.50 -11.00 31.00 -11.00 o1y
157 [88
BOND 02y 10*1ly 02
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥ Max | 1Y Min | 3YMax | 3Y Min 03y 6*9*12y 00
1y 1.822 -1.00 1.834 1.832 1732 1.885 1237 2.720 1.237 04y
1.5Y 1.947 -1.00 1.960 1.994 1.885 2037 1232 2.820 1232 o5y |9
2y 2,047 -0.50 2.052 2.085 1976 2.165 1.225 2.920 1.225 07Y SPRD
3y 2.085 -1.00 2.096 2131 2.035 2.206 1.200 3.050 1.200 10Y |1825/19/19.25/195
4y 2.240 0.30 2.241 2.282 2.195 2.360 1232 3.280 1232 12Y
5Y 2.300 0.80 2.291 2.326 2.240 2.420 1217 3.410 1217 15Y
7Y 2426 0.00 2426 2462 2.390 2,552 1.270 3.590 1.270 20Y
10Y 2480 -0.70 2485 2519 2461 2.607 1355 3.750 1.355 1y 37
20Y 2467 1.50 2446 2496 2438 2572 1430 3.943 1430 BRS
Lv. HYy| Lv. HYd| Al i |
91d CD 1.66 0.00 KTB 108.23 -0.01 108.24 108.28 108.23 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 148 0.00 | kB | 12213 0.02 122.10 12221 121.99 BEEE: 314 -35 66 80 91 81 55 143
2 o | 7,700 o2l | -18350 26,050 24,915 27,018 12,326 21,695 45,150
(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 -1.70 1.00 -3.13 3,51 -2.26 9.00 -17.75 11.00 -17.75
1.5Y -6.20 1.25 -7.94 -11.01 -8.30 240 -19.10 8.50 -19.10 KM 22|= S| 20| Dj2ME 20|0 ZA|, XE7|= M E Ho|H Azl
2y -11.45 0.50 -11.84 -13.66 -10.79 -1.35 -25.15 9.00 -25.15
5Y -21.00 -1.30 -19.62 -20.71 -19.53 -2.25 -27.25 455 -27.25
7Y -30.35 -0.75 -29.48 -30.62 -30.25 7.50 -37.65 -3.75 -37.65 CRSE ONE 22 ChM 2 o5 op.
10Y -30.00 -0.30 -29.44 -30.56 -31.14 -12.95 -38.70 -6.25 -38.70
20Y -24.20 -2.50 -21.13 -24.20 -24.19 -14.75 -48.50 -1.45 -48.50




