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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 1.7025 0.00 1.7015 17113 1.7070 1.7400 1.3650 2.6700 1.2875 -67,25 -1.50 1Y 1A14OO -1.50 1.6200 0.7650 1*2Y 16A00 -1.00
9IM 1.7625 0.00 1.7600 17711 1.7720 1.8125 1.3400 2.7075 1.2500 -69.00 -2.75 1.5Y 1.2150 -2.50 1.6600 0.9100 2*3Y 13.50 0.00
1Y 1.8125 0.00 1.8075 1.8279 1.8367 1.8850 1.3250 2.7450 1.2200 -66.75 -2.75 2Y 1.3000 -2.50 1.6950 0.8850 2*5Y 26.50 0.00
1.5Y 1.9050 0.25 1.9020 19311 1.9489 2.0050 1.3100 2.8100 1.1900 -62.25 -3.25 3Y 14350 -2.50 1.7550 0.8550 3*4Y 6.50 -0.50
2Y 1.9675 0.25 1.9645 2.0080 2.0329 2.1000 1.3000 2.8850 1.1675 -61.00 -3.25 4Y 1.5000 -3.00 1.8000 0.8400 3*5Y 13.00 0.00
3Y 2.0575 0.75 2.0565 21111 21413 2.2175 1.3000 3.0275 1.1550 -58.75 -2.50 5Y 1.5650 -2.50 1.8500 0.8350 4*5Y 6.50 0.50
4Y 2.1100 0.25 2.1180 2.1770 2.2108 2.2950 1.3225 3.1450 11575 -50.50 -2.00 7Y 1.6950 -2.50 1.8950 0.8050 5*7Y 13.00 0.00
5Y 2.1525 0.00 2.1615 2.2204 2.2579 2.3400 1.3475 3.2400 11575 -39.50 -2.25 10Y 1.8750 -2.50 2.0500 0.8100 5*10Y 31.00 0.00
7Y 2.2000 -0.50 22125 2.2698 23116 2.3950 1.3950 3.3800 1.1675
10Y 2.2700 -0.25 2.2795 2.3355 23857 2.4850 1.4650 3.5250 1.2125 uU.sS. TREASURY (= FYY 7|1F M eH|)
12y 2.3150 -0.25 2.3245 2.3805 24269 2.5225 14750 3.5600 1.2150 Tenor | 1Y Max 1Y Min 3Y Max 3Y Min
15Y 2.3350 -0.25 2.3445 2.4005 24450 2.5400 14750 3.5825 1.2150 2Y 2.3111 0.0286 2.2825 2.2702 2.3067 2.3489 0.8100 2.3489 0.2800
20Y 2.3575 -0.25 2.3670 24203 24640 2.5600 14525 3.7325 1.2150 10Y 2.8030 0.0229 2.7801 27774 2.8313 2.9500 1.8300 3.0300 1.3600
6*9M 6.00 0.00 5.85 5.99 6.51 12.50 -2.50 12.50 -6.00 U.S. TREASURY - KTB (= 2 7|1F HY
9*12M 5.00 0.00 4.75 5.68 6.47 10.50 -1.50 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 15.50 0.25 15.70 18.01 19.62 23.00 -2.50 23.00 -5.50 2Y 20.61 2.06 18.55 18.02 20.97 2097 -70.50 2097 -263.00
2*3Y 9.00 0.50 9.20 1031 10.85 13.25 0.00 14.25 -1.75 10Y 19.60 2.59 17.01 17.54 19.53 47.40 -24.46 47.40 -98.50
2*4Y 14.25 0.00 15.35 16.90 17.80 2175 2.25 27.75 -1.75
2*5Y 18.50 -0.25 19.70 21.24 22.50 27.25 475 38.50 -175 Lv. HYH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 5.25 -0.50 6.15 6.59 6.95 8.50 2.25 14.00 -0.50 IRS 2*10Y 30.25 -0.50 30.75 31.00 33.50 42.50 16.50 68.25 275
3*5Y 9.50 -0.75 10.50 1093 11.65 14.00 4.75 25.00 -0.50 KTB 2*10Y 50.20 -1.10 51.30 51.20 53.90 68.70 26.00 89.00 11.80
4*5Y 4.25 -0.25 4.35 4.34 470 6.25 2.25 11.25 -0.25 UST 2*10Y 49.19 -0.57 49.76 50.72 5246 135.50 41.06 264.00 41.06
5*7Y 4.75 -0.50 5.10 4.94 5.37 10.50 2.50 15.25 0.25
5410V | 1175 -0.25 1180 1151 1278 2225 725 3075 375
7*10Y 7.00 0.25 6.70 6.58 741 1275 425 16.75 3.00 IRS
10*12Y 4.50 0.00 4.50 4.50 4.13 4.50 0.50 7.75 -0.25 06M oDD
10*15Y 6.50 0.00 6.50 6.50 5.93 6.50 -0.75 15.00 -0.75 09M Tenor
10*20Y 8.75 0.00 8.75 8.48 7.83 8.75 -11.00 31.00 -11.00 o1y 80.75
15Y [89.75
BOND 02y [97.25 4*5Y 4.25
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y [45/425/575/06/625 5*10Y 11.75
1Y 1.855 0.10 1.851 1.895 1.873 1.935 1.400 2.720 1.237 04y 3*6Y 12.5
1.5Y 2.010 0.90 1.997 2.032 2.041 2.108 1415 2.820 1232 05Y
2Y 2.105 0.80 2.095 2.142 2.166 2.230 1.390 2910 1.225 07Y SPRD
3Y 2.180 1.00 2.168 2.225 2.252 2315 1.385 3.040 1.200 10Y
4y 2338 0.10 2337 2407 2417 2502 1477 3.275 1.232 12Y
5Y 2405 0.30 2.398 2450 2499 2.602 1.469 3410 1217 15Y
7Y 2.525 0.10 2.525 2.576 2.631 2.728 1.576 3.563 1.270 20Y
10Y 2.607 -0.30 2613 2.662 2713 2.812 1.650 3.750 1.355 3y CCS 43
20Y 2.620 -0.20 2.636 2.665 2.693 2.792 1.750 3.935 1.430 CRS
Lv. HYH| Lv. HUH| Al i |
91d CD 1.65 0.00 KTB 107.85 -0.02 107.90 107.94 107.78 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ calL | 145 0.00 | kB | 12068 0.04 120.77 | 12092 | 12045 Hepsg 61 71 12 49 97 111 87 46 34
= o ‘ 13,088 A ‘ -5,019 18,107 26,635 28,915 34,930 15,655 7,964
(1-2Y £9, 3-10Y 21,258 A|7}H7}
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y -4.25 -0.10 -4.35 674 -3.63 9.00 -17.75 11.00 -17.75 oz 22, As.
1.5Y -10.50 -0.65 -9.48 -10.08 -9.25 240 -19.10 7.00 -19.10 Do 2X 97} X|&SH0|| M2} QHRRFAF MBS 22(7|7} O|0|X|H ZA2 HO|E M2 oF 114|143 M7 0|YS 28E
2Y -13.75 -0.55 -13.07 -13.36 -13.29 -1.35 -25.15 5.50 -25.15 S19| 20| HHO0f QM| FEH K SHIO|S ChA| ZEA| ©H210] ZITS.
3Y -12.25 -0.25 -11.19 -11.39 -11.02 4.75 -19.50 8.75 -19.50
4Y -22.80 0.15 -21.92 -23.00 -20.58 -8.50 -30.35 2.00 -30.35 IRS, 51H0[8} L] AZ AISSIOL| 51 AT 27 Sp2t opzt
5Y -25.25 -0.30 -23.67 -22.97 -24.11 -9.60 -27.25 4.55 -27.25 = =T oo TIM= === —= e e
7v -32.50 ~0.60 3123 -30.65 -31.96 -17.60 -37.65 375 -37.65 SEE YT AN BA| FA2L HSTHH 2N
10Y -33.70 0.05 -33.35 -32.70 -32.77 -18.50 -38.70 -8.20 -38.70
20Y -26.25 -0.05 -26.88 -24.43 -22.87 -14.75 -48.50 -145 -48.50 CRS, &2t ofzt




