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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 1.7150 -0.75 1.7195 1.7245 1.7063 1.7400 1.3300 2.6700 1.2875 -53,00 -5.25 1Y 13200 -5.00 1.6200 0.7650 1*2Y 12Aoo 0.50
9M 1.7825 0.00 1.7800 1.7890 1.7725 1.8125 1.3175 27075 1.2500 -57.75 -4.50 1.5Y 1.3800 -4.50 1.6600 0.9100 2*3Y 9.00 0.50
1Y 1.8500 0.25 1.8430 1.8515 1.8409 1.8850 1.3125 27450 1.2200 -60.50 -4.50 2Y 1.4400 -4.50 1.6950 0.8850 2*5Y 20.00 0.50
1.5Y 1.9575 0.00 1.9555 1.9633 1.9534 2.0050 1.3075 2.8100 1.1900 -63.00 -4.25 3y 1.5300 -4.00 1.7550 0.8550 3*4yY 5.50 0.00
2Y 2.0450 0.00 2.0430 2.0513 2.0374 2.1000 1.2975 2.8850 1.1675 -64.50 -4.25 4Y 1.5850 -4.00 1.8000 0.8400 3*5Y 11.00 0.00
3y 2.1600 0.25 21525 21623 21413 22175 1.3000 3.0275 1.1550 -63.50 -4.00 5Y 1.6400 -4.00 1.8500 0.8350 4*5Y 5.50 0.00
4Y 2.2300 0.25 22230 22318 22067 22950 1.3225 3.1450 1.1575 -56.50 -4.25 7Y 1.7600 -4.00 1.8950 0.8050 5*7Y 12.00 0.00
5Y 22750 0.00 2.2695 22791 22524 23400 1.3475 3.2400 1.1575 -47.25 -3.75 10Y 1.9200 -4.00 2.0500 0.8100 5*10Y 28.00 0.00
7Y 23250 0.25 23180 23334 23029 23950 1.3900 3.3800 1.1675
10Y 23925 -0.25 2.3905 24131 23749 24850 1.4425 3.5250 1.2125 U.S. TREASURY (h= A 7|FE HUH|)
12Y 24375 -0.25 24355 24555 24149 25225 1.4500 3.5600 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 24575 -0.25 24555 24745 24314 25400 1.4525 3.5825 1.2150 2Y 2.2993 -0.0496 2.3489 2.3157 2.2909 23489 0.7800 23489 0.2800
20Y 2.4475 -3.25 2.4695 24930 24461 2.5600 1.4375 3.7325 1.2150 10Y 2.8833 -0.0138 2.8971 2.8576 2.8466 2.9500 1.7390 3.0300 1.3600
6*9M 6.75 0.75 6.05 6.45 6.62 12.50 -2.50 12.50 -6.00 U.S. TREASURY - KTB (o= AYY 7|&E HUH
9*12M 6.75 0.25 6.30 6.25 6.84 10.50 -1.50 10.50 -4.25 Tenor Lv. HYH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 19.50 -0.25 20.00 19.98 19.65 23.00 -3.25 23.00 -5.50 2y 1093 -4.76 15.69 12.37 9.89 15.69 -70.50 15.69 -264.00
2*3Y 11.50 0.25 10.95 11.10 10.40 13.25 0.00 14.25 -175 10Y 16.13 -0.38 16.51 13.26 13.16 47.40 -24.46 47.40 -98.50
2*4Y 18.50 0.25 18.00 18.05 16.93 2175 1.00 27.75 -175
2*5Y 23.00 0.00 22,65 2279 21.50 27.25 3.25 38.50 -175 Lv. HYH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 7.00 0.00 7.05 6.95 6.53 8.50 0.50 14.00 -0.50 IRS 2*10Y | 3475 -0.25 35.00 35.50 34.50 42.50 11.25 68.25 2.75
3*5Y 11.50 -0.25 1170 11.69 1111 14.00 2.75 25.00 -0.50 KTB 2*10Y| 53.20 -0.80 54.00 53.30 5230 68.70 20.00 89.00 11.80
4*5Y 450 -0.25 4.65 474 457 6.25 175 11.25 -0.25 UST 2*10Y| 5840 3.58 54.82 54.19 55.57 135.50 41.06 264.00 41.06
5*7Y 5.00 0.25 4.85 543 5.05 10.50 2.00 15.25 0.25
540 | 1175 -025 1210 1340 1225 2225 725 3075 375
7*10Y 6.75 -0.50 7.25 7.98 7.20 1275 425 16.75 3.00 IRS 25y 105/10.75
10*12Y 450 0.00 4.50 4.24 4.00 4.50 0.50 7.75 -0.25 06M [715 oD
10*15Y 6.50 0.00 6.50 6.14 5.65 6.50 -0.75 15.00 -0.75 09M e
10*20Y 5.50 -3.00 7.90 7.99 712 8.50 -11.00 31.00 -11.00 o1y
15Y [955/9575/96
BOND 02y |04/425 6m*1.5y 24.25
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y [1525/1575/16 2*3y 1125
1Y 1.928 0.00 1.928 1.902 1.861 1.935 1.385 2.720 1.237 04Y 3*4y 07
1.5Y 2.065 -0.40 2.068 2.067 2.038 2.108 1.387 2.820 1.232 05Y [28/285
2y 2.190 -0.20 2191 2194 2.161 2230 1.370 2920 1.225 07Y [335 SPRD  [2*3*4y fly 4.25
3Y 2287 0.20 2277 2283 2.239 2315 1.350 3.050 1.200 10Y
4y 2472 0.00 2463 2441 2402 2.502 1447 3.280 1.232 12y
5Y 2.510 -0.20 2.502 2524 2489 2.602 1422 3410 1.217 15Y
7Y 2.636 -0.60 2632 2658 2.620 2728 1.527 3.563 1.270 20Y
10Y 2722 -1.00 2.720 2.740 2.693 2812 1.597 3.750 1.355
20Y 2.695 -1.00 2.693 2736 2.661 2792 1.655 3.943 1.430 CRS
Lv. HUH| Lv. HUH| Al i |
91d CD 1.65 0.00 KTB 10741 0.02 107.37 107.46 107.36 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 150 0.00 | kB | 11948 0.08 11930 | 11956 | 119.26 Hepsg 88 71 -3 91 86 85 % 98 98
2 o | 30,520 22 | 8145 22,375 37,335 34,015 27,800 26,468 30,782
(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 -7.80 0.25 -8.50 -5.00 -1.99 9.00 -17.75 11.00 -17.75
1.5y -10.75 0.40 -11.23 -10.42 -841 240 -19.10 7.00 -19.10 0|22 AS02 OFA| ZUst IAHAMSL Q2010 Dj40t MY FTEQ| OAIZQ| HIS7|H sjA0 2 ASHEHH ZHE S FOMC
2y -14.50 0.20 -14.76 -14.24 -12.38 -135 -25.15 5.50 -25.15 e Xl TOFM xH|= = B E=asy
3Y -12.70 0.05 -1243 -12.03 -9.81 475 -19.50 8.75 -19.50 BAHS 7S B2 AYA. F71201 GHE =06 A= S
4Y -24.20 0.25 -23.98 -20.96 -19.51 -8.50 -30.35 2.00 -30.35 IRS Al FOMC ZIE Q510 SXBEE BQ|7| 22|t EX. &AF QUZ|AISH £97|Y oL}, AOHE H|EJ} Lot e 22|
5Y -23.50 0.20 -23.29 -24.50 -23.71 -5.20 -27.25 4.55 -27.25 A =4E mTo wATe wTA Bre =% % = aTaR=rh en s Fl= == ==
7Y -31.10 0.85 -31.42 -32.45 -31.72 -13.20 -37.65 -3.75 -37.65
10Y -32.95 0.75 -32.97 -32.68 -31.82 -14.70 -38.70 -8.20 -38.70 CRSE 4~5bp 2EZC = 312 Or
20Y -24.75 -2.25 -22.33 -24.29 -21.52 -14.75 -48.50 -145 -48.50




