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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 17175 -0.25 1.7030 1.7001 1.6667 1.7200 1.2925 2.6800 1.2875 -63,25 0.75 v 12400 0.00 1.6200 0.7650 122y 1350 0.50
oM 1.7950 -0.25 1.7755 1.7694 1.7406 1.8025 12675 27075 1.2500 -69.50 1.25 1.5Y 1.3050 1.00 1.6600 0.9150 2°3Y 12,50 -1.50
1y 1.8725 -0.75 1.8540 1.8438 1.8148 1.8850 1.2475 2.7450 1.2200 72550 0.50 2y 13750 050 1.6950 0.8850 2*5Y 27.00 -2.00
1.5Y 2.0000 -0.25 1.9730 1.9525 1.9120 2.0050 1.2300 2.8100 1.1900 7175 -2.00 3y 1.5000 -1.00 1.7550 0.8550 34y 9.00 -0.50
2y 2.1000 0.00 2.0580 2.0291 1.9818 2.1000 12150 2.8850 11675 -70.50 350 ay 15900 -150 1.8000 0.8400 3*5Y 14.50 -0.50
3y 22175 1.00 21595 21209 2.0640 22175 1.2100 3.0275 11550 -69.50 -4.00 5Y 16450 -150 1.8500 0.8350 4*5Y 550 0.00
4y 2.2950 2.00 2.2245 21769 21165 2.2950 12125 31450 11575 -64.75 -5.00 7Y 1.7450 250 1.8950 0.8050 5+7Y 10.00 -1.00
5Y 23400 2550 2.2655 22161 21516 2.3400 12175 3.2400 11575 -57.50 -6.25 10Y 1.8850 350 2.0150 0.7900 5+10Y 24.00 -2.00
7Y 23925 2550 23165 2.2575 21883 23925 1.2300 33800 11675
10Y 24600 275 23810 23173 2.2436 24600 12675 3.5250 12125 u.s. TREASURY (3= ALY 7|F M)
12y 24950 275 24175 23579 22814 24950 12725 3.5600 1.2150 Tenor M| 1Y Max | 1YMin | 3YMax | 3Y Min
15Y 25075 275 24310 23719 22923 25075 12725 3.5825 1.2150 2y 2.1243 0.0001 2.1242 2.1120 2.0877 21243 0.7300 21243 0.2800
20Y 25250 275 24485 23826 2.2946 25250 1.2625 37325 1.2150 10Y 27212 0.0263 2.6949 2.6640 26183 27212 1.5300 3.0300 1.3600
6*9M 7.75 0.00 7.25 6.93 7.39 12.50 275 12.50 -6.00 U.S. TREASURY - KTB (3r= Y 7|F AU
9*12M 7.75 -0.50 7.85 7.44 742 10.50 -2.00 10.50 425 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max | 1YMin | 3YMax | 3Y Min
172y 2275 0.75 2040 18.54 16.70 2275 -4.00 2275 -5.50 2y -10.57 -099 -9.58 -4.00 -5.23 10.19 -70.50 10.19 -264.00
2*3Y 1175 1.00 1015 9.18 8.22 1175 -0.75 14.25 -1.75 10Y -8.38 287 551 -1.60 417 4740 2446 4740 -98.50
2*4Y 19.50 2.00 16.65 14.78 1347 19.50 -0.75 2775 -1.75
2*5Y 24.00 250 20.75 18.70 16.98 24.00 -0.75 38.50 -1.75 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y 7.75 1.00 6.50 5.60 5.25 7.75 0.00 14.00 -0.50 IRS 2*10Y | 36.00 275 33.25 3150 30.50 41.50 3.50 68.25 275
3*5Y 1225 150 10.60 9.53 8.76 14.00 0.00 25.00 -0.50 KTB 2*10Y| 57.50 450 53.00 52.80 52.00 68.70 12.50 89.00 11.80
4*5Y 4.50 0.50 410 3.93 3.51 6.25 0.00 11.25 -0.25 UST 2#10Y| 59.69 2,62 57.07 55.20 53.06 135.50 41.06 264.00 41.06
5+7Y 5.25 0.00 5.10 414 3.67 10.50 0.75 15.25 0.25
5410V | 1200 025 1155 1011 9.20 2225 425 3075 375
7*10Y 6.75 0.25 6.45 598 553 1275 3.25 16.75 3.00 IRS
10*12Y 3.50 0.00 3.65 4.06 378 450 -0.25 7.75 -025 06M |7175 Sl
10*15Y 475 0.00 5.00 5.46 4.86 6.00 075 15.00 -0.75 09M Tenor
10%20Y 6.50 0.00 6.75 6.54 5.10 7.50 -11.00 31.00 -11.00 o1y  [87.25
1.5Y [00/075/02
o2v |11 1577y 1025
Tenor Lv. HUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03Y |205/225/ 23 34y 725
1y 1.854 0.50 1.829 1.824 1.830 1.885 1277 2720 1.237 04y 35y 115/12
1.5Y 2.050 0.60 2,017 2,002 1.996 2.050 1.267 2.820 1232 05Y [32.25/33/335/34/3475 5y 475
2y 2.230 1.00 2173 2125 2.098 2.230 1.250 2.920 1.225 07Y [39.25/40 SPRD [57y 525
3y 2306 140 2.246 2.188 2.145 2.306 1231 3.050 1.200 10v 548y 7.25
4y 2496 1.90 2425 2361 2.304 2496 1.260 3.280 1232 12y |47
5Y 2.602 270 2523 2444 2364 2,602 1.259 3410 1217 15Y
7Y 2728 370 2.645 2569 2492 2728 1325 3.563 1.270 20Y
10y 2.805 5.50 2708 2626 2.546 2.805 1415 3.750 1355 1y 24
20Y 2757 10.00 2628 2572 2510 2757 1457 3.943 1430 rs |y 38
3y 505
Lv. Ho| Fi E% Lv. HYH| Al ) &
91d CD 1.65 0.00 KTB 107.34 -0.05 10741 107.44 107.25 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 150 1.00 | ktB | 11875 -0.44 119.26 119.30 118.66 PEEE] 183 7 99 84 % 97 % 81 73
2 o | 53,815 92 | 21395 32,420 20,523 21,569 29,070 29,390 21,684
(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 1.85 -1.25 252 2.02 -1.56 9.00 -17.75 11.00 -17.75
5N = 00 0.8 -4.38 -4.97 -8.35 240 -19.10 7.0 -1910 T2 45 INHS2 HSEY $ 2 81 BE WEHIIZHA YU TES FHSEL0| 53] 104ME0| 2E02 20
2y -13.00 -1.00 -11.54 957 -11.62 -1.35 -25.15 575 -25.15 o
3y -8.85 -0.40 -8.63 -6.73 -8.13 475 -19.50 10.50 -19.50 =
4y -20.10 0.10 2001 -1837 -18.75 -4.70 -3035 2.00 -3035 IRSE 14 S SAOE Cho|Ze OHAS HE 42, 31 F2r Assn usl SRS AETY, SWos =7 0| &
5Y -26.20 -0.20 2577 -22.75 -21.27 225 -27.25 455 -27.25 = teE Se== C/RT = oS 2e TIEE o5 =rEs===E=e oe=s R e
7v -33.55 -1.20 -32.87 3111 23042 940 -37.65 375 -37.65 O HAf 510 0f HI3§ 2*51H0] BEO] £ 8.
10y -34.50 275 3274 -3091 -30.19 -12.95 -38.70 -6.25 -38.70
20y -23.20 -7.25 -17.93 -18.96 -21.53 -14.75 -48.50 -145 -48.50 CRSE= 30|l 2 0| M} 2Z oz 82t 7|8 Z24 njzt




