
종가 기준일

USD/KRW 1056.60 (-6.90)

Tenor Lv. 전일비 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min Lv. 전일비 Tenor Lv. 전일비 1Y Max 1Y Min SPRD Lv. 전일비

6M 1.7175 0.50 1.7140 1.7220 1.7080 1.7400 1.3650 2.6700 1.2875 -62.50 -5.50 1Y 1.2100 -5.00 1.6200 0.7650 1*2Y 11.00 -1.00

9M 1.7775 0.50 1.7740 1.7836 1.7746 1.8125 1.3400 2.7075 1.2500 -67.00 -6.00 1.5Y 1.2650 -5.50 1.6600 0.9100 2*3Y 10.50 0.00

1Y 1.8350 0.50 1.8320 1.8450 1.8418 1.8850 1.3250 2.7450 1.2200 -68.75 -6.50 2Y 1.3200 -6.00 1.6950 0.8850 2*5Y 23.00 0.00

1.5Y 1.9350 0.50 1.9345 1.9548 1.9552 2.0050 1.3100 2.8100 1.1900 -68.25 -6.75 3Y 1.4250 -6.00 1.7550 0.8550 3*4Y 5.00 0.00

2Y 2.0075 0.50 2.0095 2.0376 2.0401 2.1000 1.3000 2.8850 1.1675 -69.50 -7.00 4Y 1.4750 -6.00 1.8000 0.8400 3*5Y 12.50 0.00

3Y 2.1075 0.75 2.1125 2.1443 2.1482 2.2175 1.3000 3.0275 1.1550 -66.00 -7.00 5Y 1.5500 -6.00 1.8500 0.8350 4*5Y 7.50 0.00

4Y 2.1700 1.00 2.1755 2.2108 2.2168 2.2950 1.3225 3.1450 1.1575 -58.75 -7.00 7Y 1.6700 -6.00 1.8950 0.8050 5*7Y 12.00 0.00

5Y 2.2100 1.00 2.2155 2.2538 2.2633 2.3400 1.3475 3.2400 1.1575 -47.50 -7.50 10Y 1.8400 -6.00 2.0500 0.8100 5*10Y 29.00 0.00

7Y 2.2575 1.00 2.2640 2.3033 2.3158 2.3950 1.3950 3.3800 1.1675

10Y 2.3150 1.50 2.3225 2.3719 2.3890 2.4850 1.4650 3.5250 1.2125

12Y 2.3600 1.50 2.3675 2.4164 2.4302 2.5225 1.4750 3.5600 1.2150 Tenor Lv. 전일비 T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min

15Y 2.3800 1.50 2.3875 2.4364 2.4477 2.5400 1.4750 3.5825 1.2150 2Y 2.2379 -0.0282 2.2661 2.2661 2.2942 2.3489 0.7800 2.3489 0.2800

20Y 2.4025 1.50 2.4095 2.4554 2.4651 2.5600 1.4525 3.7325 1.2150 10Y 2.7382 -0.0010 2.7392 2.7392 2.7846 2.9500 1.7800 3.0300 1.3600

6*9M 6.00 0.00 6.00 6.16 6.67 12.50 -2.50 12.50 -6.00

9*12M 5.75 0.00 5.80 6.14 6.72 10.50 -1.50 10.50 -4.25 Tenor Lv. 전일비 T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min

1*2Y 17.25 0.00 17.75 19.26 19.83 23.00 -2.50 23.00 -5.50 2Y 10.79 -2.32 13.11 12.91 15.72 15.72 -70.50 15.72 -264.00

2*3Y 10.00 0.25 10.30 10.66 10.81 13.25 0.00 14.25 -1.75 10Y 10.12 -1.60 11.72 10.22 14.26 47.40 -24.46 47.40 -98.50

2*4Y 16.25 0.50 16.60 17.31 17.66 21.75 2.25 27.75 -1.75

2*5Y 20.25 0.50 20.60 21.61 22.32 27.25 4.75 38.50 -1.75 SPRD Lv. 전일비 T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min

3*4Y 6.25 0.25 6.30 6.65 6.85 8.50 2.00 14.00 -0.50 IRS 2*10Y 30.75 1.00 29.75 31.25 31.25 42.50 16.00 68.25 2.75

3*5Y 10.25 0.25 10.30 10.95 11.51 14.00 4.50 25.00 -0.50 KTB 2*10Y 50.70 2.00 48.70 50.00 50.50 68.70 23.00 89.00 11.80

4*5Y 4.00 0.00 4.00 4.30 4.66 6.25 2.25 11.25 -0.25 UST 2*10Y 50.03 2.72 47.31 47.31 49.04 135.50 41.06 264.00 41.06

5*7Y 4.75 0.00 4.85 4.95 5.24 10.50 2.50 15.25 0.25

5*10Y 10.50 0.50 10.70 11.81 12.57 22.25 7.25 30.75 3.75

7*10Y 5.75 0.50 5.85 6.86 7.33 12.75 4.25 16.75 3.00 IRS

10*12Y 4.50 0.00 4.50 4.45 4.11 4.50 0.50 7.75 -0.25 06M

10*15Y 6.50 0.00 6.50 6.45 5.86 6.50 -0.75 15.00 -0.75 09M

10*20Y 8.75 0.00 8.70 8.35 7.61 8.75 -11.00 31.00 -11.00 01Y

1.5Y

02Y

Tenor Lv. 전일비 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y

1Y 1.897 0.00 1.899 1.915 1.871 1.935 1.400 2.720 1.237 04Y

1.5Y 2.029 0.10 2.030 2.060 2.042 2.108 1.415 2.820 1.232 05Y

2Y 2.130 -0.50 2.136 2.176 2.169 2.230 1.390 2.920 1.225 07Y

3Y 2.217 0.00 2.220 2.262 2.253 2.315 1.385 3.050 1.200 10Y

4Y 2.395 0.30 2.404 2.439 2.418 2.502 1.477 3.280 1.232 12Y

5Y 2.435 1.00 2.438 2.491 2.502 2.602 1.469 3.410 1.217 15Y

7Y 2.554 1.20 2.559 2.618 2.635 2.728 1.576 3.563 1.270 20Y

10Y 2.637 1.50 2.642 2.700 2.713 2.812 1.650 3.750 1.355

20Y 2.661 2.60 2.645 2.697 2.684 2.792 1.750 3.943 1.430

기타금리 Lv. 전일비 국채선물 Lv. 전일비 시 고 저

91d CD 1.65 0.00 KTB 107.70 -0.01 107.70 107.70 107.65 전일비 T-1 T-2 T-3 T-4 T-5 T-6

CALL 1.50 0.00 LKTB 120.34 -0.17 120.47 120.47 120.26 거래현황 -7 41 71 86 108 70 135

금     액 -2,371 10,335 22,857 24,100 29,500 15,675 43,437

Tenor Lv. 전일비 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min

1Y -6.20 0.50 -6.68 -7.04 -2.88 9.00 -17.75 11.00 -17.75

1.5Y -9.40 0.40 -9.57 -10.53 -8.68 2.40 -19.10 7.00 -19.10

2Y -12.25 1.00 -12.67 -13.79 -12.84 -1.35 -25.15 5.50 -25.15

3Y -10.95 0.75 -10.77 -11.78 -10.44 4.75 -19.50 8.75 -19.50

4Y -22.50 0.70 -22.81 -22.79 -20.12 -8.50 -30.35 2.00 -30.35

5Y -22.50 0.00 -22.23 -23.69 -23.91 -7.70 -27.25 4.55 -27.25

7Y -29.65 -0.20 -29.46 -31.46 -31.89 -15.10 -37.65 -3.75 -37.65

10Y -32.20 0.00 -31.91 -32.85 -32.44 -16.50 -38.70 -8.20 -38.70

20Y -25.85 -1.10 -23.55 -24.12 -21.91 -14.75 -48.50 -1.45 -48.50

BOND

TODAY KRX CCP

BOND SWAP SPRD      (1-2Y 통안, 3-10Y 국고,금투협 시가평가 민평평균 기준)
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국고채 금리, 상승마감. 커브 스티프닝.

IRS 금리, 전체적으로 상승마감.

거래는 적었지만 커브는 스티프닝.

CRS 금리, 전 구간에서 하락마감.

CRS

34 건

7,964 억원

11

장중동향

SPRD

7*10Y   5.75

U.S. TREASURY (한국 영업일 기준 전일비)

ODD

Tenor

TODAY MARKET DEAL LEVEL

U.S. TREASURY - KTB (한국 영업일 기준 전일비)

83.75
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