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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 17175 0.25 1.7140 1.7065 1.7199 1.7550 1.3900 2.6625 1.2875 -61,00 -2.00 1y 12050 -1.50 1.6200 0.8050 1%2Y -2Aoo -0.50
oM 1.7700 0.25 1.7720 17711 1.7905 1.8300 14100 26825 1.2500 -69.00 -2.00 1.5Y 1.2050 -1.50 1.6600 0.8550 2+3Y 4.00 -0.50
1y 1.8150 0.50 1.8170 1.8149 1.8456 1.9100 14350 2.7100 1.2200 -76.50 -2.50 2Y 1.1850 -2.00 1.6950 0.8900 2*5Y 15.50 0.50
1.5V 1.8950 0.50 1.8955 1.8876 1.9355 2.0250 14700 2.7700 1.1900 -79.00 -3.25 3y 1.2250 -2.50 1.7550 0.9700 3*4Y 5.00 0.00
2Y 1.9500 0.50 1.9500 1.9444 2.0054 21150 1.5000 2.8275 1.1675 -78.50 -3.50 4y 1.2750 -2.50 1.8000 1.0300 3*5Y 11.50 1.00
3y 2.0150 0.75 20170 2.0163 2.0943 22225 1.5550 2.9250 1.1550 -76.00 -2.50 5Y 1.3400 -1.50 1.8500 1.0500 4*5Y 6.50 1.00
4y 2.0600 1.00 2.0610 2.0635 2.1549 2.2950 1.6050 3.0150 1.1575 -75.00 -3.00 7Y 1.3900 -1.50 1.8950 1.0600 5*7Y 5.00 0.00
5Y 2.1000 1.00 2.0985 2.0989 21972 2.3400 1.6475 3.0950 1.1575 -62.25 -3.00 10Y 1.5800 -1.50 2.0500 1.0900 5*10Y 24.00 0.00
7Y 2.1400 1.50 21335 21383 22444 23950 1.7050 3.2175 1.1675
10Y 2.2025 1.50 2.1970 2.2020 23120 2.4850 1.7825 3.3450 1.2125 u.S. TREASURY (3t2 Y 7| M YH|)
12Y 2.2425 1.50 2.2370 2.2420 23526 25225 1.8175 3.3850 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 2.2675 1.50 2.2625 2.2690 2.3780 2.5400 1.8250 34125 1.2150 2y 2.6288 0.0335 2.5953 2.5867 2.6073 2.6288 1.1428 26288 0.3100
20Y 2.2825 1.50 2.2790 2.2959 24062 2.5600 1.8250 3.5325 1.2150 10Y 2.9593 0.0620 2.8973 2.8404 28716 31131 20387 31131 1.3600
6*9M 5.25 0.00 5.80 6.46 7.06 12.50 0.25 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 450 0.25 450 438 551 10.50 0.75 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
1*2Y 13.50 0.00 13.30 12.95 15.98 23.00 5.75 23.00 -5.50 2y 6168 2.85 58.83 56.57 58.73 61.68 -53.43 61.68 -245.00
2*3Y 6.50 0.25 6.70 719 8.88 13.25 475 13.25 -1.75 10Y 4193 440 37.53 30.04 34.16 4193 -24.46 47.40 -91.80
2*4Y 11.00 0.50 11.10 11.91 14.95 21.75 8.75 23.50 -1.75
2*5Y 15.00 0.50 14.85 15.45 19.18 27.25 11.75 34.00 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
3*4Y 450 0.25 4.40 473 6.06 8.50 3.25 11.25 -0.50 IRS 2*10Y | 25.25 1.00 24.25 24.75 23.75 4250 19.50 62.75 2.75
3*5Y 8.50 0.25 8.15 8.26 10.30 14.00 6.00 22.00 -0.50 KTB 2*10Y| 52.80 1.30 51.50 51.90 51.00 68.70 35.80 82.90 11.80
4*5Y 4.00 0.00 3.75 3.54 423 6.00 2.25 10.75 -0.25 UST 2*10Y| 33.05 2.85 30.20 25.37 26.43 12270 23.86 236.00 23.86
5*7Y 4.00 0.50 3.50 3.94 472 10.50 2.50 14.75 0.25
510V [ 1025 050 985 1031 1148 2025 725 3075 375
7*10Y 6.25 0.00 6.35 6.38 6.77 11.75 425 16.75 3.00 IRS
10*12Y 4.00 0.00 4.00 4.00 4.05 450 175 7.75 -0.25 06M oDD
10*15Y 6.50 0.00 6.55 6.70 6.60 6.75 2.25 15.00 -0.75 09M Tenor
10*20Y 8.00 0.00 8.20 9.39 941 10.25 -2.50 31.00 -11.00 o1y
15Y |89
BOND 02y 2*10Y 255
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y |[175/15 4%9Y 12
1y 1.822 0.00 1.829 1.841 1.856 1.935 1.400 2.691 1.237 04y
1.5V 1.930 0.00 1.936 1.947 2.001 2113 1517 2.750 1.232 o5y [105
2y 2012 0.50 2,018 2,033 2.103 2.230 1577 2.807 1.225 07Y SPRD
3y 2077 0.20 2.083 2.100 2181 2315 1617 2.890 1.200 0y |21
4y 2197 0.50 2.204 2.226 2.340 2.502 1755 3.089 1232 12Y
5Y 2.320 1.00 2322 2.340 2447 2.602 1.805 3.185 1217 15Y
7Y 2449 1.30 2,449 2468 2,573 2.728 2,024 3.320 1.270 20Y
10Y 2.540 1.80 2.536 2.550 2.665 2.815 2115 3.567 1.355 1y CCS 21
20Y 2,542 1.20 2.538 2.550 2,662 2792 2197 3.785 1430 CRs |2yccs 18
3y CCS 225
Lv. Ho| Lv. HYH| Al o) &
91d CD 1.65 0.00 KTB 108.21 -0.02 108.16 108.24 108.16 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 149 2.00 | kB | 12147 -0.18 12132 | 12160 | 12132 Hepsg 21 -47 68 89 121 107 39 112
2 o | 4,906 28l | -9,500 14,406 27,218 33,052 32,035 12,470 33,415
(1-2Y §9t 3-10Y =1, 258 A|7tH7}
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y -0.70 0.50 -1.16 -2.57 -1.08 9.00 -11.20 11.00 -17.75 Zaxf 2z, Al opz
1.5Y -3.50 0.50 -4.07 -5.94 -6.55 240 -15.60 7.00 -19.10 KL= 0|2 (H22|7F EEE ET (JE20 22|04 HTHO| & AFS 3l YBke Hie
2y -6.20 0.00 -6.76 -8.88 -9.72 -1.35 -18.30 5.50 -25.15
3Y -6.20 0.55 -6.64 -8.34 -8.69 475 -13.50 5.00 -19.50 IRS, Al OfZh 7o AE|Zy.
4y -13.70 0.50 -14.28 -16.23 -18.50 -8.50 -25.00 2.00 -30.35 Mu o2 A BE GO Jler 224 Soje HEHA AR 2
5Y -22.00 0.00 -2233 -24.10 -25.01 -9.60 -27.25 455 -27.25 e A e /hrHl EE2 3 =S aotE e
7Y -30.90 0.20 -31.57 -32.96 -32.89 -21.90 -35.40 -3.75 -37.65
10Y -33.75 -0.30 -33.94 -34.79 -35.30 -24.25 -38.70 -8.20 -38.70 CRS. ® 712+ 5t2f Org.
20Y -25.95 0.30 -25.92 -25.41 -25.57 -14.75 -48.50 -1.45 -48.50 MO 2 1~3Y TLZH0|AM 2. 2H QL T RAH| S 7t ChA|SHS AEHoA 27 7).




