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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 17125 -0.25 1.7100 1.7241 1.7072 1.7400 1.3650 2.6700 1.2875 -48,00 18.00 1y 13500 17.50 1.6200 0.7650 1%2Y 9Aoo -10.00
oM 1.7725 -0.25 1.7710 1.7876 1.7739 1.8125 1.3400 27075 1.2500 -53.50 12.25 1.5Y 1.4000 12.00 1.6600 0.9100 2*3Y 9.50 -2.50
1y 1.8300 -0.50 1.8305 1.8498 1.8415 1.8850 1.3250 27450 1.2200 -57.00 8.50 2Y 1.4400 7.50 1.6950 0.8850 2*5Y 22.00 -3.00
1.5V 1.9350 -0.25 1.9320 1.9601 1.9544 2.0050 1.3100 2.8100 1.1900 -57.75 7.00 3Y 1.5350 5.00 1.7550 0.8550 3*aY 5.00 -1.50
2Y 2.0100 -1.00 2.0145 2.0456 2.0393 2.1000 1.3000 2.8850 1.1675 -59.00 6.00 4y 1.5850 3.50 1.8000 0.8400 3*5Y 12.50 -0.50
3y 21125 -2.00 21245 21540 2.1464 22175 1.3000 3.0275 1.1550 -55.50 7.00 5Y 1.6600 450 1.8500 0.8350 4*5Y 7.50 1.00
4y 2.1750 -2.50 2.1920 22214 22143 22950 1.3225 3.1450 1.1575 -48.25 6.50 7Y 1.7800 3.50 1.8950 0.8050 5+7Y 12.00 -1.00
5Y 2.2150 -2.50 2.2345 22651 22607 2.3400 1.3475 3.2400 1.1575 -37.25 6.75 10Y 1.9500 3.50 2.0500 0.8100 5*10Y 29.00 -1.00
7Y 2.2625 -3.00 2.2840 23159 23127 23950 1.3950 3.3800 1.1675
10Y 2.3225 -3.25 2.3465 23884 2.3859 24850 1.4650 3.5250 1.2125 U.S. TREASURY (3t2 Y 7| M YH|)
12Y 23675 -3.25 23915 24321 24267 25225 14750 3.5600 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 2.3875 -3.25 24115 24518 24438 2.5400 14750 3.5825 1.2150 2y 2.2942 0.0201 2.2741 2.2787 2.2662 2.3489 0.7800 2.3489 0.2800
20Y 2.4100 -3.00 24320 24704 24603 2.5600 14525 3.7325 1.2150 10Y 2.7846 0.0073 27773 2.8559 2.8165 2.9500 1.7580 3.0300 1.3600
6*9M 6.00 0.00 6.10 6.35 6.68 12.50 -2.50 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 5.75 -0.25 5.95 6.21 6.75 10.50 -1.50 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 18.00 -0.50 18.40 19.59 19.78 23.00 -2.50 23.00 -5.50 2y 15.72 2,51 13.21 12.87 13.62 15.72 -70.50 15.72 -264.00
2*3Y 10.25 -1.00 11.00 10.84 10.71 13.25 0.00 14.25 -1.75 10Y 14.26 3.53 10.73 16.59 16.65 4740 -24.46 4740 -98.50
2*4Y 16.50 -1.50 17.75 17.58 17.50 2175 1.00 27.75 -1.75
2*5Y 20.50 -1.50 22.00 2195 2215 27.25 3.25 38.50 -1.75 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 6.25 -0.50 6.75 6.74 6.79 8.50 0.50 14.00 -0.50 IRS 2*10Y | 3125 -2.25 33.50 34.75 32.50 42.50 11.25 68.25 2.75
3*5Y 10.25 -0.50 11.00 1111 1143 14.00 2.75 25.00 -0.50 KTB 2*10Y| 50.50 -2.30 52.80 54.00 52.00 68.70 20.00 89.00 11.80
4*5Y 4.00 0.00 425 437 465 6.25 2.25 11.25 -0.25 UST 2*10Y| 49.04 -1.28 50.32 57.72 55.03 135.50 41.06 264.00 41.06
5*7Y 475 -0.50 495 5.08 5.20 10.50 2.25 15.25 0.25
510V [ 1075 -0.75 1120 1233 1252 2225 725 3075 375
7*10Y 6.00 -0.25 6.25 7.25 7.33 12.75 425 16.75 3.00 IRS
10*12Y 450 0.00 450 438 4.08 450 0.50 7.75 -0.25 06M [70.5 DD
10*15Y 6.50 0.00 6.50 6.34 5.79 6.50 -0.75 15.00 -0.75 oom [77 Tenor
10*20Y 8.75 0.25 8.55 8.20 743 8.75 -11.00 31.00 -11.00 01y [83/83.25
15Y [92.75
BOND 02y |05 9M*2Y 235
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min o3y 3*5Y 10.25
1y 1.899 0.00 1.900 1911 1.866 1.935 1.400 2720 1.237 04Y 10*20Y 875
1.5V 2.032 0.10 2.027 2.064 2.039 2108 1415 2.820 1.232 05y [21/21.25
2y 2137 -0.50 2141 2185 2.165 2230 1.390 2920 1.225 07Y SPRD
3y 2222 -0.30 2.232 2273 2.248 2315 1.385 3.050 1.200 10Y [32/3225/325
4y 2.406 -1.60 2422 2443 2413 2.502 1477 3.280 1.232 12y
5Y 2437 -2.00 2454 2.506 2498 2,602 1.469 3410 1217 15Y
7Y 2.558 -2.60 2.581 2635 2.631 2728 1571 3.563 1.270 20Y
10Y 2.642 -2.80 2.668 2716 2.708 2812 1.645 3.750 1.355 3*4Y CCS 05
20Y 2.635 -2.70 2.665 2712 2.678 2792 1.697 3.943 1430 BRS
Lv. HYy| Lv. HYd| Al a |
91d CD 1.65 0.00 KTB 107.67 0.04 107.70 107.73 107.67 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 150 0.00 | kB | 12034 031 12040 | 12047 | 12031 Hepsg 86 71 22 108 70 135 145 88 91
2 o | 24,100 2} 8l | -5400 29,500 15,675 43,437 40,690 30,520 22,375
(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 -6.90 -0.50 -6.99 -6.15 -246 9.00 -17.75 11.00 -17.75 2O 2|, AL} 1% HAH sttt stEt2 o2 OtFMRA MBS 7L LIEFLIY 22| 82t Q91 ME Df<.
1.5Y -9.70 -0.35 -9.54 -10.36 -8.49 240 -19.10 7.00 -19.10
2y -12.70 -0.50 -1263 -13.94 -12.62 -1.35 -25.15 5.50 -25.15 IRS, 22| 8h2t #= Zaey
3Y -10.95 -1.70 -10.73 -11.89 -10.14 475 -19.50 8.75 -19.50 2/010] ZAHES Tja0| UE HerS won| 23| st
4y -23.10 -0.90 -23.04 -22.16 -19.84 -8.50 -30.35 2.00 -30.35 e Ao kot Stoto Lt o ol e Omal A oa
5Y -22.20 -0.50 -21.97 -24.10 -23.77 -6.00 -27.25 4.55 -27.25 1Y-1.5Y2 SA02 7t k|7t Setziom e Ot 1 9| HYZ e QAT 25,
7Y -29.55 -0.40 -29.74 -31.94 -31.80 -13.70 -37.65 -3.75 -37.65
10Y -31.95 -045 -32.13 -32.80 -32.23 -1545 -38.70 -8.20 -38.70 CRS, FX2 20| O] &S 72| 2|=35tHAM F2| &&. 1Y-1.5Y 12t A E2ten or.
20Y -22.50 -0.30 -23.26 -24.14 -21.78 -14.75 -48.50 -1.45 -48.50




