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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 1.7275 1.00 1.7205 1.7069 1.7199 1.7550 1.3900 26625 1.2875 -60,25 0.75 1y 12250 2.00 1.6200 0.8050 1*2Y -2Aoo 0.00
9M 1.7800 1.00 1.7745 1.7705 1.7903 1.8300 1.4100 26825 1.2500 -68.25 0.75 1.5Y 1.2250 2.00 1.6600 0.8750 2*3Y 4.00 0.00
1Y 1.8275 1.25 1.8185 1.8143 1.8451 1.9100 1.4350 27100 1.2200 -75.75 0.75 2y 1.2050 2.00 1.6950 0.9150 2*5Y 16.00 0.50
1.5Y 1.9075 1.25 1.8975 1.8870 1.9348 2.0250 1.4700 27700 1.1900 -78.75 0.25 3y 1.2450 2.00 1.7550 0.9850 3*aY 5.50 0.50
2Y 1.9625 1.25 1.9520 1.9433 2.0043 21150 1.5000 2.8275 1.1675 -78.25 0.25 4y 1.3000 2.50 1.8000 1.0450 3*5Y 12.00 0.50
3Y 2.0325 1.75 2.0185 2.0149 2.0927 22225 1.5550 29250 1.1550 -76.25 -0.25 5Y 1.3650 2.50 1.8500 1.0600 4*5Y 6.50 0.00
4Y 2.0825 225 2.0635 2.0618 21530 22950 1.6050 3.0150 1.1575 -75.50 -0.50 7Y 14150 2.50 1.8950 1.0650 5*7Y 5.00 0.00
5Y 21275 275 2.1030 2.0974 21953 2.3400 1.6475 3.0950 1.1575 -62.75 -0.50 10Y 1.6050 2.50 2.0500 1.1100 5*10Y 24.00 0.00
7Y 2.1700 3.00 21395 21366 22423 23950 1.7050 3.2175 1.1675
10Y 22325 3.00 2.2020 22001 2.3099 24850 1.7825 3.3450 1.2125 U.S. TREASURY (h= A 7|FE HUH|)
12Y 22725 3.00 2.2420 22401 2.3504 25225 1.8175 3.3850 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 22975 3.00 2.2670 22670 2.3759 2.5400 1.8250 34125 1.2150 2Y 2.6331 0.0043 2.6288 2.5953 2.5867 26331 1.1428 26331 0.3100
20Y 2.3125 3.00 2.2820 2.2929 24039 2.5600 1.8250 3.5325 1.2150 10Y 2.9509 -0.0084 29593 2.8973 2.8404 3.1131 2.0387 3.1131 1.3600
6*9M 5.25 0.00 5.40 6.36 7.04 12.50 0.25 12.50 -6.00 U.S. TREASURY - KTB (6H= Y 7|FE MY
9*12M 475 0.25 440 4.38 548 10.50 0.75 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 13.50 0.00 13.35 12.90 15.92 23.00 5.75 23.00 -5.50 2y 61.11 -0.57 61.68 58.83 56.57 61.68 -53.43 61.68 -245.00
2*3Y 7.00 0.50 6.65 7.16 8.83 13.25 475 13.25 -175 10Y 38.09 -3.84 41.93 37.53 30.04 41.93 -24.46 4740 -91.80
2*4Y 12.00 1.00 11.15 11.85 14.86 2175 8.75 2350 -1.75
2*5Y 16.50 1.50 15.10 1541 19.10 27.25 11.75 34.00 -1.75 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 5.00 0.50 4.50 4.69 6.03 8.50 3.25 11.25 -0.50 IRS 2*10Y | 27.00 1.75 25.25 24.25 24.75 42.50 19.50 6275 2.75
3*5Y 9.50 1.00 845 8.25 10.26 14.00 6.00 22.00 -0.50 KTB 2*10Y| 54.80 2.00 52.80 5150 51.90 68.70 35.80 82.90 11.80
4*5Y 450 0.50 3.95 3.56 423 6.00 2.25 10.75 -0.25 UST 2*10Y| 3178 -127 33.05 30.20 2537 122.70 23.86 236.00 23.86
5*7Y 425 0.25 3.65 3.93 470 10.50 2.50 14.75 0.25
5410V | 1050 025 9.90 1028 1146 2025 725 3075 375
7*10Y 6.25 0.00 6.25 6.35 6.76 1175 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 6.50 6.69 6.60 6.75 2.25 15.00 -0.75 09M i
10*20Y 8.00 0.00 8.00 9.28 9.40 10.25 -2.50 31.00 -11.00 01y [8275
15Y [91/91.25
BOND 02Y [96.5/96.75 1*2y 1375
Tenor Lv. HUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 1.5*2y 5.5
1y 1.827 0.50 1.827 1.838 1.856 1.935 1.400 2691 1.237 04y |75 57y 45
1.5Y 1.930 0.00 1.933 1.944 2.000 2113 1517 2.750 1.232 o5y [115
2y 2.022 1.00 2.016 2.030 2101 2230 1.577 2.807 1.225 07Y SPRD
3Y 2.085 0.80 2.082 2.097 2.179 2315 1617 2.888 1.200 10Y
4y 2.215 1.80 2.204 2222 2.337 2.502 1.755 3.085 1.232 12y
5Y 2.340 2.00 2.323 2337 2.445 2,602 1.805 3.185 1217 15Y
7Y 2.474 2.50 2451 2465 2.571 2728 2.024 3.317 1.270 20Y
10Y 2.570 3.00 2.540 2548 2.663 2815 2115 3.562 1.355
20Y 2.562 2.00 2.541 2548 2.659 2792 2197 3.785 1.430 CRS
Lv. HYy| Lv. HYd| Al a |
91d CD 1.65 0.00 KTB 108.16 -0.05 108.15 108.18 108.11 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL 1.51 2.00 | kB | 121.16 -031 12115 | 12123 | 121.04 Hepsg 72 51 21 68 89 121 107 39
2 o | 16,540 {2 | 11634 4,906 14,406 27,218 33,052 32,035 12,470
(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 0.05 0.75 -0.81 -2.33 -111 9.00 -11.20 11.00 -17.75
1.5Y -2.25 1.25 -3.57 -5.66 -6.51 240 -15.60 7.00 -19.10 MHDZE AL HE AEZY.
2y -5.95 0.25 -6.44 -8.65 -9.65 -135 -18.30 5.50 -25.15 o b QB EA O3 = A2 S| = AA Kb SH o= ABIE Moo -
Sy iy 05: 39 820 863 47 1350 <00 1950 ;OEJrg ;—E.HJSP H4 220 03327t &S5, U M SEle &5 F 2 FQUS0| ijtE IAHUES ESHEHA
4y -13.25 0.45 -14.03 -16.05 -18.39 -8.50 -25.00 2.00 -30.35 .=
5Y -21.25 0.75 -22.04 -23.98 -24.95 -9.60 -27.25 455 -27.25
7Y -30.40 0.50 -31.19 -32.85 -32.85 -21.90 -35.40 -375 -37.65 IRS= 21} OpAH7LX| 2 BOJO| FekO 2 20| AS3H D, RI|20| ASM7I G2 7tZet 8 AEDHZ.
10Y -33.75 0.00 -33.84 -34.79 -35.27 -24.25 -38.70 -8.20 -38.70
20Y -24.95 1.00 -25.94 -25.52 -25.52 -14.75 -48.50 -145 -48.50 CRSE S AA02 2 A& Of




