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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 0.00 1.7130 1.7229 1.7077 1.7400 1.3650 2.6700 1.2875 -57,00 -4.00 1y 12600 -4.00 1.6200 0.7650 1%2Y 12Aoo 1.50
oM 1.7725 0.00 1.7730 1.7854 1.7745 1.8125 1.3400 27075 1.2500 -61.00 -3.00 1.5Y 1.3200 -3.50 1.6600 0.9100 2*3Y 10.50 1.00
1y 1.8300 0.00 1.8315 1.8470 1.8418 1.8850 1.3250 2.7450 1.2200 -62.25 -2.00 2Y 1.3800 -2.50 1.6950 0.8850 2*5Y 23.00 1.00
1.5V 1.9300 -0.50 1.9340 1.9571 1.9551 2.0050 1.3100 2.8100 1.1900 -61.50 -0.50 3y 1.4850 -1.50 1.7550 0.8550 3*4Y 5.00 0.00
2Y 2.0025 -0.50 20115 2.0408 2.0400 2.1000 1.3000 2.8850 1.1675 -62.50 -0.25 4y 1.5350 -1.50 1.8000 0.8400 3*5Y 12.50 0.00
3y 2.1000 -1.00 21175 21476 21477 22175 1.3000 3.0275 1.1550 -59.00 -0.25 5Y 1.6100 -1.50 1.8500 0.8350 4*5Y 7.50 0.00
4y 2.1600 -1.25 2.1820 22141 2.2160 2.2950 1.3225 3.1450 1.1575 -51.75 -0.25 7Y 1.7300 -1.50 1.8950 0.8050 5*7Y 12.00 0.00
5Y 2.2000 -1.25 22235 22570 2.2626 2.3400 1.3475 3.2400 1.1575 -40.00 0.50 10Y 1.9000 -1.50 2.0500 0.8100 5*10Y 29.00 0.00
7Y 2.2475 -1.25 22730 2.3069 23149 23950 1.3950 3.3800 1.1675
10Y 2.3000 -2.00 23325 23765 23881 2.4850 1.4650 3.5250 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 2.3450 -2.00 23775 2.4208 24292 25225 14750 3.5600 1.2150 Tenor HUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 2.3650 -2.00 23975 2.4406 2.4465 2.5400 14750 3.5825 1.2150 2y 2.2661 0.0000 2.2661 2.2942 2.2741 2.3489 0.7800 2.3489 0.2800
20Y 2.3875 -2.00 24190 2.4595 24637 2.5600 14525 3.7325 1.2150 10Y 27392 0.0000 27392 2.7846 27773 2.9500 1.7800 3.0300 1.3600
6*9M 6.00 0.00 6.00 6.25 6.68 12.50 -2.50 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 5.75 0.00 5.85 6.16 6.73 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 17.25 -0.50 18.00 19.38 19.82 23.00 -2.50 23.00 -5.50 2y 13.11 0.2 1291 15.72 13.21 15.72 -70.50 15.72 -264.00
2*3Y 9.75 -0.50 10.60 10.69 10.78 13.25 0.00 14.25 -1.75 10Y 1172 1.50 10.22 14.26 10.73 47.40 -24.46 47.40 -98.50
2*4Y 15.75 -0.75 17.05 17.34 17.61 21.75 2.25 27.75 -1.75
2*5Y 19.75 -0.75 21.20 2163 2226 27.25 475 38.50 -1.75 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y 6.00 -0.25 6.45 6.65 6.83 8.50 2.00 14.00 -0.50 IRS 2*10Y | 2975 -1.50 31.25 31.25 33.50 4250 16.00 68.25 2.75
3*5Y 10.00 -0.25 10.60 10.94 11.49 14.00 450 25.00 -0.50 KTB 2*10Y| 4870 -1.30 50.00 50.50 52.80 68.70 23.00 89.00 11.80
4*5Y 4.00 0.00 415 429 4.65 6.25 2.25 11.25 -0.25 UST 2*10Y| 4731 0.00 4731 49.04 50.32 135.50 41.06 264.00 41.06
5*7Y 475 0.00 495 499 5.23 10.50 2.50 15.25 0.25
5410V | 1000 -075 1090 1195 1255 2225 725 3075 375
7*10Y 5.25 -0.75 5.95 6.96 7.33 12.75 425 16.75 3.00 IRS
10*12Y 450 0.00 450 443 410 450 0.50 7.75 -0.25 06M oD
10*15Y 6.50 0.00 6.50 6.41 5.84 6.50 -0.75 15.00 -0.75 09M Tenor
10*20Y 8.75 0.00 8.65 8.30 7.55 8.75 -11.00 31.00 -11.00 oly [8275
1.5Y
02y 3107 20
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y |11/11.25 5<10Y 10
1y 1.897 -0.50 1.899 1.915 1.869 1.935 1.400 2.720 1.237 04y
1.5Y 2,028 -0.30 2,031 2,062 2,041 2.108 1415 2.820 1232 o5y |1975
2y 2135 -0.20 2.140 2179 2.168 2.230 1.390 2.920 1.225 07Y SPRD
3y 2217 -0.30 2.226 2.266 2.251 2315 1.385 3.050 1.200 10y |30
4y 2392 -1.10 2413 2.440 2416 2.502 1477 3.280 1232 12Y
5Y 2425 -1.00 2444 2.496 2.501 2.602 1.469 3.410 1217 15Y
7Y 2,542 -1.30 2.568 2623 2,633 2.728 1576 3.563 1.270 20Y
10Y 2622 -1.50 2,652 2.705 2712 2812 1.650 3.750 1.355
20Y 2,635 0.30 2,651 2.700 2,682 2792 1750 3.943 1430 BRS
Lv. HUH| F}E% Lv. HUH| Al jnl x
91d CD 1.65 0.00 KTB 107.71 0.01 107.73 107.74 107.65 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 150 0.00 | LkTB | 12051 0.16 12047 | 12060 | 12033 Hepdg a7 -30 71 86 108 70 135 145
2 o | 10,335 9{ 2 | -12522 22,857 24,100 29,500 15,675 43,437 40,690
(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 -6.70 0.50 -6.75 -6.79 -2.74 9.00 -17.75 11.00 -17.75 2%y 22| stetorz.
1.5y -9.80 -0.20 -9.66 -10.48 -8.60 240 -19.10 7.00 -19.10 QZOlo| ZAYAM S 20j2Q 27| T A- S Al Dj27} RS,
2y -13.25 -0.30 -12.87 -13.87 -12.77 -1.35 -25.15 5.50 -25.15
3y -11.70 -0.70 -10.83 -11.86 -10.34 475 -19.50 8.75 -19.50 ° 5
4y -23.20 -0.15 -23.06 -2261 -20.02 -8.50 -30.35 2.00 -30.35 IRS, 142 A 2| cﬂ:rl”"“ oheore. o
5Y 2250 025 2207 2386 2385 6.95 2725 455 2725 HEEHES. S8 51 018 T2l 20f +27F BUS.
7Y -29.45 0.05 -29.48 -31.62 -31.85 -13.90 -37.65 -3.75 -37.65
10Y -32.20 -0.50 -31.97 -32.83 -3237 -1545 -38.70 -8.20 -38.70 CRS, MHX o2 stetoty.
20Y -24.75 -2.30 -23.18 -24.05 -21.85 -14.75 -48.50 -145 -48.50 717 E7120 O Wi HEAEZY




