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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 1.7250 -0.25 1.7215 1.7079 1.7197 1.7550 1.3900 2.6625 1.2875 -59,75 0.50 1y 12250 0.00 1.6200 0.8050 1%2Y voo 2.00
oM 1.7775 -0.25 1.7745 1.7705 1.7900 1.8300 1.4100 26825 1.2500 -66.75 1.50 1.5Y 1.2350 1.00 1.6600 0.8750 2*3Y 4,00 0.00
1y 1.8225 -0.50 1.8190 1.8141 1.8446 1.9100 1.4350 27100 1.2200 -73.00 275 2Y 1.2250 2.00 1.6950 0.9350 2*5Y 16.50 0.50
1.5V 1.9025 -0.50 1.8990 1.8874 1.9339 2.0250 1.4700 27700 1.1900 -75.75 3.00 3Y 1.2650 2.00 1.7550 0.9850 3*4Y 5.50 0.00
2Y 1.9550 -0.75 1.9535 1.9430 2.0030 21150 1.5000 2.8275 1.1675 -75.25 3.00 4y 1.3200 2.00 1.8000 1.0700 3*5Y 12,50 0.50
3y 2.0225 -1.00 2.0200 20144 2.0908 22225 1.5550 29250 1.1550 -72.50 3.75 5Y 1.3900 2.50 1.8500 1.0800 4*5Y 7.00 0.50
4y 20725 -1.00 2.0665 2.0610 2.1506 2.2950 1.6050 3.0150 1.1575 -71.25 425 7Y 1.4400 2.50 1.8950 1.0850 5+7Y 5.00 0.00
5Y 2.1150 -1.25 2.1075 2.0971 21928 2.3400 1.6475 3.0950 1.1575 -58.50 425 10Y 1.6300 2.50 2.0500 1.1250 5+10Y 24.00 0.00
7Y 21525 -1.75 2.1455 21363 22396 23950 1.7050 3.2175 1.1675
10Y 2.2150 -1.75 2.2080 21999 23071 24850 1.7825 3.3450 1.2125 U.S. TREASURY (3t2 Y 7| M YH|)
12Y 2.2550 -1.75 2.2480 22399 23475 25225 1.8175 3.3850 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 2.2800 -1.75 22730 2.2666 23730 2.5400 1.8250 34125 1.2150 2y 2.6733 0.0402 2.6331 2.6288 2.5953 26733 1.1428 26733 0.3100
20Y 2.2950 -1.75 2.2880 22918 24010 2.5600 1.8250 3.5325 1.2150 10Y 2.9769 0.0260 2.9509 2.9593 2.8973 31131 20387 31131 1.3600
6*9M 5.25 0.00 5.30 6.26 7.03 12.50 0.25 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 450 -0.25 445 436 5.46 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 13.25 -0.25 13.45 12.89 15.84 23.00 5.75 23.00 -5.50 2y 65.63 452 6111 61.68 58.83 65.63 -53.43 65.63 -245.00
2*3Y 6.75 -0.25 6.65 714 8.78 13.25 475 13.25 -1.75 10Y 43.19 5.10 38.09 41.93 37.53 43.19 -24.46 4740 -91.80
2*4Y 11.75 -0.25 11.30 11.80 14.76 2175 8.75 2350 -1.75
2*5Y 16.00 -0.50 15.40 1541 18.98 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 0.00 465 4.66 5.99 8.50 3.25 11.25 -0.50 IRS 2*10Y | 26.00 -1.00 27.00 25.25 24.25 42.50 19.50 6275 2.75
3*5Y 9.25 -0.25 8.75 8.28 10.21 14.00 6.00 22.00 -0.50 KTB 2*10Y| 52.80 -2.00 54.80 52.80 51.50 68.70 35.80 82.90 11.80
4*5Y 425 -0.25 410 3.61 422 6.00 2.25 10.75 -0.25 UST 2*10Y| 30.36 -142 3178 33.05 30.20 12270 23.86 236.00 23.86
5*7Y 3.75 -0.50 3.80 3.91 468 10.50 2.50 14.75 0.25
5410V | 1000 -0.50 1005 1028 1143 2025 725 3075 375
7*10Y 6.25 0.00 6.25 6.36 6.75 1175 425 16.75 3.00 IRS
10*12Y 4.00 0.00 4.00 4.00 4.04 450 175 7.75 -0.25 06M oDD
10*15Y 6.50 0.00 6.50 6.68 6.60 6.75 2.25 15.00 -0.75 09M i
10*20Y 8.00 0.00 8.00 9.19 9.39 10.25 -2.50 31.00 -11.00 o1y
15Y [90.5
BOND 02Y [965 1*2Y 1375
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y [325 15*3Y 12.25
1y 1.831 0.40 1.827 1.836 1.856 1.935 1.400 2691 1.237 04y [85/08/775 2*5Y 16/165
1.5V 1.932 0.20 1.932 1.941 1.999 2113 1517 2.750 1.232 05Y
2y 2,017 -0.50 2.016 2027 2.099 2230 1.577 2.807 1.225 07Y SPRD
3y 2.077 -0.80 2.081 2.095 2.176 2315 1617 2.888 1.200 10Y
4y 2.200 -1.50 2.203 2220 2.333 2.502 1.755 3.085 1.232 12y
5Y 2.322 -1.80 2.324 2335 2442 2,602 1.805 3.185 1217 15Y
7Y 2452 -2.20 2453 2463 2.568 2728 2.024 3.317 1.270 20Y
10Y 2.545 -2.50 2.543 2547 2.659 2.815 2115 3.562 1.355
20Y 2.540 -2.20 2.543 2547 2.655 2792 2197 3.785 1430 BRS
Lv. HYy| Lv. HYd| Al a |
91d CD 1.65 0.00 KTB 108.21 0.05 108.17 108.21 108.14 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 150 -1.00 | kB | 12142 0.26 12125 | 12147 | 12111 Hepsg 77 5 72 21 68 89 121 107
2 o | 19,791 o3 | 3251 16,540 4,906 14,406 27,218 33,052 32,035
(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 -0.85 -0.90 -0.76 -2.14 -1.16 9.00 -11.20 11.00 -17.75 2O 22, H7|2e Moz 27| 3i2t
1.5Y -2.95 -0.70 -3.34 -5.38 -6.46 240 -15.60 7.00 -19.10 2I910| 3 DAHMES ZAOZ Dj4A| 2 SHCYSH 7F2 0| FAIA|ZO| A2 LIEFH sk,
2y -6.20 -0.25 -6.23 -843 -9.58 -1.35 -18.30 5.50 -25.15
3Y -5.45 -0.20 -6.08 -8.03 -8.56 475 -13.50 5.00 -19.50 IRS, 22| 824, 72 sy
4y -12.75 0.50 -13.63 -15.85 -18.26 -8.50 -25.00 2.00 -30.35 . =
5Y 2070 0.55 2169 2379 2488 29,60 2725 455 2725 RIMAIZS R0t gttt 29171
7Y -29.95 0.45 -30.75 -32.68 -32.80 -21.90 -35.40 -3.75 -37.65
10Y -33.00 0.75 -33.54 -34.66 -35.21 -24.25 -38.70 -8.20 -38.70 CRS, 1YE Helst 2o F2| &5
20Y -24.50 0.45 -25.52 -25.48 -25.45 -14.75 -48.50 -1.45 -48.50




