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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 1.7350 -1.25 1.7425 1.7408 1.7255 1.7550 1.3900 2.6625 1.2875 -68,50 2.00 1y 12100 0.50 1.6200 0.7650 1%2Y 2Aoo -1.50
oM 1.8150 -1.50 1.8245 1.8078 1.7888 1.8300 14100 26825 1.2500 -79.00 1.00 1.5Y 1.2200 -0.50 1.6600 0.8100 2*3Y 4,00 -1.50
1y 1.8950 -1.50 1.9010 1.8741 1.8499 1.9100 14350 2.7100 1.2200 -86.50 1.00 2Y 1.2300 -1.00 1.6950 0.8650 2*5Y 14.50 -1.50
1.5V 2.0100 -1.50 2.0150 1.9786 1.9541 2.0250 14625 2.7700 1.1900 -92.50 0.25 3Y 1.2700 -2.50 1.7550 0.9550 3*4Y 5.50 0.00
2Y 2.0950 -2.00 2.0970 2.0563 20324 21150 14700 2.8275 1.1675 -93.50 0.50 4y 1.3250 -2.50 1.8000 1.0150 3*5Y 10.50 0.00
3y 2.1950 -2.75 2.1985 21569 21350 22225 1.5050 29275 1.1550 -93.25 0.25 5Y 1.3750 -2.50 1.8500 1.0350 4*5Y 5.00 0.00
4y 2.2600 -3.00 2.2650 22254 2.2010 2.2950 1.5625 3.0475 1.1575 -82.75 0.00 7Y 1.5300 -2.50 1.8950 1.0400 5+7Y 15.50 0.00
5Y 2.3075 -2.75 2.3095 22714 22461 2.3400 1.6125 3.1600 1.1575 -65.75 0.00 10Y 1.7650 -2.50 2.0500 1.0500 5*10Y 39.00 0.00
7Y 2.3575 -2.50 2.3570 23194 2.2959 23950 1.6825 33125 1.1675
10Y 24225 -2.50 24235 2.3869 2.3668 24850 1.7725 3.4600 1.2125 U.S. TREASURY (3t2 Y 7| M YH|)
12Y 24625 -2.50 24635 2.4305 24105 25225 1.8000 3.4950 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 24850 -2.25 2.4840 2.4506 24302 2.5400 1.7900 35175 1.2150 2y 2.5892 0.0002 2.5890 2.5516 2.5390 25892 1.1410 25892 0.3000
20Y 2.5100 -2.00 2.5070 24733 24512 2.5600 1.7000 3.6675 1.2150 10Y 3.0982 0.0222 3.0760 3.0024 2.9695 3.0982 20387 3.0982 1.3600
6*9M 8.00 -0.25 8.20 6.70 6.33 12.50 -2.00 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 8.00 0.00 7.65 6.64 6.11 10.50 -1.25 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 20.00 -0.50 19.60 1821 18.25 23.00 0.50 23.00 -5.50 2y 40.72 2.82 37.90 33.96 34.90 4072 -53.43 4072 -251.80
2*3Y 10.00 -0.75 10.15 10.06 10.27 13.25 3.50 13.25 -1.75 10Y 3162 5.52 26.10 21.04 1845 4740 -24.46 4740 -98.50
2*4Y 16.50 -1.00 16.80 16.91 16.87 2175 8.50 2475 -1.75
2*5Y 21.25 -0.75 21.25 2151 2137 27.25 11.75 36.00 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 6.50 -0.25 6.65 6.85 6.60 8.50 3.25 12.50 -0.50 IRS 2*10Y | 3275 -0.50 33.25 3175 32.75 42.50 19.50 66.00 2.75
3*5Y 11.25 0.00 11.10 1145 11.10 14.00 6.00 2350 -0.50 KTB 2*10Y| 60.00 -0.50 60.50 58.00 59.50 68.70 35.80 86.20 11.80
4*5Y 475 0.25 445 4.60 450 6.25 2.25 11.25 -0.25 UST 2*10Y| 5090 2.20 48.70 45.08 43.05 135.50 41.06 249.00 41.06
5*7Y 5.00 0.25 475 4.80 498 10.50 2.50 15.25 0.25
5410V | 1150 025 1140 1155 1207 2225 725 3075 375
7*10Y 6.50 0.00 6.65 6.75 7.09 12.75 425 16.75 3.00 IRS 6Y 36
4.00 0.00 4.00 436 437 450 175 7.75 -0.25 06M |74.75/745/735 DD
10*15Y 6.25 0.25 6.05 6.38 6.34 6.50 175 15.00 -0.75 09M i
10*20Y 8.75 0.50 8.35 8.64 844 8.75 -11.00 31.00 -11.00 01y [90.75/90
15Y |3
BOND 02y [1225/12/1125 1.5*2Y 9.25
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 20 3*4Y  6.75
1y 1.887 -2.00 1.902 1.865 1.879 1.935 1.400 2691 1.237 04Y
1.5V 2.078 -2.50 2.095 2.044 2.041 2113 1517 2.750 1.232 05y [35/30.75/305
2y 2182 -2.80 2.195 2161 2.155 2230 1.560 2.830 1.225 07Y [39.25 SPRD
3y 2.277 -3.10 2.289 2251 2.242 2315 1.600 2920 1.200 10Y
4y 2.456 -3.00 2.465 2429 2413 2.502 1722 3.190 1.232 12Y
5Y 2.557 -3.50 2.569 2523 2.489 2,602 1.770 3.283 1217 15Y
7Y 2.678 -3.30 2.688 2646 2.616 2728 1.965 3.487 1.270 20Y
10Y 2.782 -3.30 2.790 2.746 2.705 2.815 2.047 3.680 1.355 1Y CCS 19
20Y 2.770 -2.00 2771 2.745 2.708 2792 2110 3.905 1430 CRs |5V CCS 38
Lv. HYy| Lv. HYd| Al i |
91d CD 1.65 0.00 KTB 107.55 0.10 107.38 107.55 107.38 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL 1.45 0.00 | kB | 119.09 0.28 11842 | 119.09 | 11842 Hepsg 102 A 16 86 61 83 % 77 111
2 o | 34,548 2|2 2,922 31,626 27,565 30,148 28,403 36,688 47,180
(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 0.80 0.50 -0.12 0.90 -2.90 9.00 -11.20 11.00 -17.75 0K Z2l, 0 2| A4S0z MAS27 A LEX| LR LAY 07t F A0 ShEk sh2k g
1.5Y -6.80 1.00 -8.00 -6.56 -8.66 240 -15.60 7.00 -19.10
2y -8.70 0.80 -9.82 -10.44 -12.29 -1.35 -18.30 5.50 -25.15 RS 22, st
3Y -8.20 0.35 -9.09 -9.36 -10.68 475 -14.95 5.00 -19.50 o ma o o - o = R surm - oo A
v T o0 002 040 5120 550 500 500 3035 slixlro;jj 23;; u%:;ff.i AE [f2E RS HE} JHEEIX| = SE20|QUOL, & SHE| ZRYME 7B Oj3 FTE0| £
5Y -24.95 0.75 -25.97 -25.12 -24.25 -9.60 -27.25 455 -27.25 a Ehalcs
7Y -32.05 0.80 -33.10 -32.70 -3201 -21.90 -35.40 -3.75 -37.65
10Y -35.95 0.80 -36.67 -35.89 -33.86 -23.70 -38.70 -8.20 -38.70 CRS 22|, 142 HIet F7Hol M staf
20Y -26.00 0.00 -26.42 -27.21 -25.67 -14.75 -48.50 -145 -48.50 W ZHOM ZoHA LIS I =27t Al2HX 0|2 0fl= & 28 &5,




